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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SUMMARY INVESTMENT SCHEDULE

Gross Investment Admitted Assets as Reported in
Holdings the Annual Statement
1 2 3 4 5 6
Securities
Lending
Percentage Reinvested Total Percentage
of Column 1 Collateral (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
100 US, Governments o esgTaoaT | f042|  essTsOaT| | 68873047 | 1042
102 LN 006 081 300811 [ 0.06
103 U.S, states, teritories and possessions, elc. quaranteed .| .. 98423 | ol %8423 | | %8423 | 0.14
1,04 U.S, polical subdivisions of states, errories, and possessions, guaranteed | 2411519 | 0| 241819 | L 2411519 | 0.36
105 or3a2007 | 1430 | orse90r| | 97342007 | 14.30
106 231480129 | 3401|  2s1480029| | 231480129 | 3401
107 .....................................................
108 ..................................................... .
109 10971975 | 298|  eemers| | 1971975 | 293
1.10
1.1 421,507,811 61.94 421,507,811 421,507,811 61.94
2. Preferred stocks (Schedule D, Part 2, Section 1):
201 Industrial and miscellaneous (Unaffiiated) oo
202 Parent, subsidiaries and affiliates
203 Totalpreferred stocks
3 Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) | 351800 005) 31800 | 3518001 0.05
3.02 Industrial and miscellaneous Other (Unaffiiated) | 1958624 | 023 1558624 1 1958624 | 0.23
3.03 Parent, subsidiaries and affiliates Publicly traded o L
3.04 Parent, subsidiaries and affiliates Other -~
305 Mutualfunds 139,474,284 | 2049 139474284\ | 139,474,284 | 2049
306 Unitinvestmenttrusts o
307 Closed-endfunds
3.08 Totalcommonstocks 141,384,708 20.78 141,384,708 141,384,708 20.78
4. Mortgage loans (Schedule B):
401 Farmmortgages
402 Residentialmortgages o
403 Commercialmortgages o
404 Mezzaninerealestateloans
405 Total valuation allowance
406 Totalmortgageloans
5. Real estate (Schedule A):
5.01 Properties occupied by company ... 4130033 | 08| 4130933 | | 9139933 | 6.08
5.02 Properties held for production ofincome -~~~
503 Properties held forsale
5.04 Totalrealestate 41,399,335 6.08 41,399,335 41,399,335 6.08
6. Cash, cash equivalents and short-term investments:
601 Cash(Schedule EPartl) 3832495 | 68|  sexdes| | 3863249 | 568
6.02 Cash equivalents (Schedule E.Part2) . 18704799 | . 276| 8794799 | | 18704799 | 276
6.03 Short-term investments (Schedule DA) -~~~
6.04 Total cash, cash equivalents and short-term investments 57,427,294 8.44 57,427,294 57,427,294 8.44
7' COntraCt |Oan5 ...............................................................................................
8. Derivatives (ScheduleDB)
9. Otherinvested assets (ScheduleBA) 18,793,559 | 276 | 187935889 | | 18,793559 | 2.76
10. Receivables for securifies .| 31568 | . 000| 3868 | 31568 | 0.00
1. Securities Lending (Schedule DL, Part1) L] XXX | XXX | XXX
12. Other invested assets (Page 2, Line1t)
13. Total invested assets 680,544,275 100.00 680,544,275 680,544,275 100.00

Sl01




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year 39,689,896

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 6)

2.2 Additional investment made after acquisition (Part 2, Column 9)

Current year change in encumbrances:
3.4 Totals, Part1, Column 13 Lo 4369737
32 TOtals’ Part 3’ COlumn 11 e . 4’369’737
Total gain (loss) on disposals, Part 3, Column 18—~~~ _ (202411)
5. Deduct amounts received on disposals, Part 3, Columnt5
6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1* Column 15 e
6.2 Totals, Part 3* Column 13 e
Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1! Column 12 e
7.2 Totals, Part 3! Column 10 e
Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11~~~ 2,457,887
8.2 Tofals, Part3, Column9 2,457,887
Book/adjusted carrying value at the end of current period (Lines1+2+3+4-5+6-7-¢) o 41,399,335
DedUCt tOtal nonadmitted amounts .................................................................... e —
Statement value at end of current period (Line 9 minus Line10) o 41,399,335

1.

© © N o

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisitions (Part 2, Column 7)

2.2 Additional investment made after acquisitions (Part 2, Column 8)

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12
3.2 Totals, Part 3, Column 11
Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9

5'2T0ta|s’Part3’CO|umn8 ....... i i e - - ..
Total gain (loss) on disposals, Part 3, Column 18 | : I

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13

$102



Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 8)

2.2 Additional investment made after acquisition (Part 2, Column 9)
Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12~
Accrual of discount

5. Unrealized valuation increase (decrease):

© © N &

1.

13.

=

® N o o

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)

5.1 Totals, Part 1, Column 13

87,373
6,578,892

15,109,487

6,666,265

5.2 Totals, Part 3, Column 9

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17
9.2 Totals, Part 3, Column 14

Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, Column 15
10.2 Totals, Part 3* Column 11 P
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

190,239
2,182

192,421

1,386)
30,503

3,142,725

3,142,725

Deduct total nonadmitted amounts

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year

Cost of bonds and stocks acquired, Part 3, Column 7

Accrual of discount

Unrealized valuation increase (decrease):
4.1 Part 1, Column 12

4.3 Part 2, Section 2, Column 13
44 Part4,Column1t
Total gain (loss) on disposals, Part4, Column 19

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, Column 15

4,001

14,453,363

(899,728)

18,793,559

18,793,559

488,370,302
223,777,893
325,194

13,657,636

8.4 Part4, Column15
Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1' Column 14 e

9.2 Part 2, Section 1, Column 17

581,655
162,560,073
1,389,151

9.3 Part 2, Section 2, Column 14

9.4 Part 4, Column 13

Total investment income recognized as a result of prepayment penalties and/or acceleration fees. Notes 5Q, Line2

Deduct total nonadmitted amounts

S103

229,066
562,892,522

562,892,522



Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS 1. United States | 68873050 | 73201867 | 68,857,028 | 68,864,501
GOVernmentS 2 Canada ........................... D
(Including all obligations guaranteed 3. Other Countries 399,811 413,000 399,068 400,000
by governments) 4. Totals 69,272,861 73,614,867 69,256,096 69,264,501
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. Totals 968,423 1,084,619 981,684 930,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals 2,471,519 2,656,981 2,534,055 2,375,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and
their political subdivisions 7. Totals 97,342,905 102,953,775 97,665,164 95,621,571
8 UnitedStates | 206142045 | 242491445 | 26644623 | 202,849,708
Indusirial and Miscellaneous, SVO Identified 9. Camada | 6175737 | 6469.M45| 6175395 | 6,185,000
Funds, Unaffiliated Bank Loans and Hybrid 10. Other Countries 19,134,321 20,910,298 19,141,701 19,207,000
Securities (unaffiliated) 11. Totals 251,452,103 269,870,888 251,961,719 228,241,708
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 421,507,811 450,181,130 422,398,718 396,432,780
PREFERRED STOCKS 14. UnitedStates | |
Industrial and Miscellaneous (unaffiliated) 15. Canada | L
16. Other Countries
17. Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 2. UnitedStates | 141384708 | 141384708 | 116,181,486
Industrial and Miscellaneous (unaffiliated) 21. Canada |
22. Other Countries
23. Totals 141,384,708 141,384,708 116,181,486
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 141,384,708 141,384,708 116,181,486
26. Total Stocks 141,384,708 141,384,708 116,181,486
27. Total Bonds and Stocks 562,892,519 591,565,838 538,580,204

S104
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Year Traded (a)

U.S. Governments
TANACT 10975803 | 37,087,593 | N777449 1 e 7914442 | XXXl 68873050 | 163401 60854271 | 15793 68873050
12NAC2 XXX
T3NAIC3 XXX
TANAICA XXX
TSNAICS XXX
1'6 NA|C6 ..................... XXX
1.7 Totals 10,975,803 37,087,593 11,777,449 1,117,762 7,914,442 XXX 68,873,050 16.340 60,854,271 15.793 68,873,050

All Other Governments
2UNAICT T DU DU DU DR XXX O T PR 373647 0097y g
22NAC2 39810 | XXX 399811 0095 309631 od04| 399,811
23NAC3 XXX
24NACA XXX
25NAICS XXX
26 NACG XXX
2.7 Totals 399,811 XXX 399,811 0.095 773,278 0.201 399,811

U.S. States, Territories and Possessions, etc.,

Guaranteed
SANAICT 82424\ 4ros82| 378,517 B2V N R XXX %8423 0230 973216 0253 988423 |
32NAIC2 XXX
33NAICS XXX
34NAC4 XXX
3SNAICS XXX
3'6 NA|06 ..................... XXX
3.7 Totals 82,424 479,582 378,517 27,900 XXX 968,423 0.230 973,216 0.253 968,423

U.S. Political Subdivisions of States, Territories

and Possessions, Guaranteed
41NACH 2593 | 1689035 | 568383 | 01507 XXX 2411919 0586 | 3500853 | 0909 2415191
42NAIC2 XXX
43NAICS XXX
44NAICA XXX
ASNAICS XXX
4'6 NA|C6 ..................... XXX
4.7 Totals 22,593 1,689,035 558,383 201,507 XXX 2,471,519 0.586 3,500,853 0.909 2,471,519

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
BANACY 21927745 | 52930196 | 17,847,532 448299 | 154436 | XXXl 97342905 | 238004 112041002 20076 96692905 | 650,000
S2NAIC2 XXX
S3INAIC3 XXX
SANAICA XXX
SSNAICS XXX
56 NAC6 XXX
5.7 Totals 21,927,745 52,930,196 17,847,532 4,482,996 154,436 XXX 97,342,905 23.094 112,041,002 29.076 96,692,905 650,000
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 8 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 7 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Year Traded (a)
6. Industrial & Miscellaneous (unaffiliated)
6ANACT 11890083 | 52758084 | 59,399,764 | 1367865 | 1714848 | XXX 127130644 | 30161 112590941 | 20221 114924061 | 12,206,583
62NAIC2 5838739 | 38986536 | 342066411 261207 | 1961007 | XXX 81264230 [ 19217| 55078606 | 14294 | 76567780 | 4,666,450
63NAC3 2483520 | 9761812 | TABATS | 1881000 | XXX 21089517 | 4991 | 18838658 | 4889 | 13230755 | 7,808,762
B4NACA 209738 | L XXX 2095738 | o488 669049 | odra | | 2,055,738
6SNAICS XXX
66 NAlC 6 ........................ X X X
6.7 Totals 20,212,342 103,562,170 101,039,580 3,000,082 3,665,955 XXX 231,480,129 54.917 187,186,254 48.578 204,742,595 26,737,534
7. Hybrid Securities
TANAICY .y oy XXX
T2NAIC2 . . B XXX
T3INAIC3 A"} . XXX
TANAICA B N D N [ R R
TSNAICS XXX
76 NAC6 XXX
7.7 Totals XXX
8. Parent, Subsidiaries and Affiliates
BANAICT B N [ B B R B D
82NAIC2 . MNEL XX
83NAIC3 \' | : XXX
BANAICA Bl e e (O N
85NAICS o XXX
86 NAlC 6 ........................ X X X
8.7 Totals XXX
9. SVO Identified Funds
9ANACT XXX XXX XXX XXX XXX B P N DR N N D D DR
92NAIC2 XXX XXX XXX XXX XXX 19971975 | 19971975 4738 | 200038221 St EAARCH B
93 NAIC3 XXx | XXX | XXx | XXX | XXXl
94 NAIC4 XXx | XXX | XXx | XXX XXX
95NAICS XXX XXX XXX XXX XXX
9'6 NAlCG ........................ XXX XXX XXX XXX XXX
9.7 Totals XXX XXX XXX XXX XXX 19,971,975 19,971,975 4.738 20,003,822 5191 19,971,975
10. Unaffiliated Bank Loans
OANAICT . B Ty S S O L D B B B
102 NAC2 | i ) XXX o
103 NAIC3 A , XXX
104 NAICA B B O T R DI U B B
105 NAICS XXX
10.6 NAIC6 XXX

10.7 Totals




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 1 (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

L0IS

1 2 3 4 5 6 7 8 9 10 1 12
Col. 7 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
1 Year Through Through Through Over 20 No Maturity Current of Col. 8 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Year Traded (a)
11. Total Bonds Current Year
MANACH (d)f 44898649 | 144944491 89961644 7198030 | orerer| S 296,786,541 | a4y XXX XXX | 283929958 | 12,856,583
M2NAIC2 (df ~ 58387391 30,386,347 | 342266411 251207 1951107 19971975 101626015 241100 XXX XXX 96,559,754 | 5,066,261
MINAIC3 (df 24835201 9761812 TABATS | 13810100 210395171 4991 XXX XXX 13230755 | 7,808,762
MANACA @ 2096738 | | 2085738 | o488 XXX XXX L . 2085738
MENACS @ © XXX XXX L
MENAICE (d) (©) XXX XXX
M7 Totals 53220907 [ 19,148388 | 131601460 8830247 [ 173483 | 19971075 (o) 420807811 [ 100000 [ XXX XXX [ 393720466 | 21787345
11.8 Line 11.7 as a % of Col. 7 12.626 46.535 31.222 2.095 2.784 4.738 100.000 XXX XXX XXX 93.408 6.592
12. Total Bonds Prior Year
2INACY 48495000 | 158078787 | 7014175 | 3148362 | 9606606 | | XXX XXX f 200342931 | 75349 | 279679622 | 10,663,308
122NAIC2 2042885 | 26962338 | 23418169 | 904304 | 1960453 | 20003822 | XXX XXX 75482059 | 19589 | 71569549 | 3912511
123NAIC3 1202206 | 8263502 | 8601SA9| esissr| || XXX XXX 18838658 | 4889 | 11,892,169 | 6946489
124 NAIC4 669049 | L XXX XXX 669,049 | 0A74| 669049
125 NAICS XXX XXXl
126 NAIC6 XXX XXX ()
27 Totals 52,030,111 193,973,676 | 103033893 | 47341371 1,557,059 1 20003822 XXX XXX ) 385332697 | 100000 | 3631413411 22,191,356
12.8 Line 12.7 as a % of Col. 9 13.503 50.339 26.739 1.229 2.999 5.191 XXX XXX 100.000 XXX 94.241 5.759
13. Total Publicly Traded Bonds
BANACT 42844224 | 1388670887 | 86184408 | 6259711 | or83727| o 283929958 | 67361 |  279679622| 72581 | 283929988 | XXX
182NAIC2 BISTATI| 35384411 | 33213884 | 251207 | 1961107 | 19971975| 9559754 | 22.908 71569549 | 18573 96559754 | XXX
B3INACS 961964 | 5981581 | BEATOST | 2R Y R 13230785 | 3139 11892169 | 3086 | 13230785 | XXX
134 NAIC4 XXX
135 NAICS XXX
136 NAlC 6 ............................. X X X
187 Totals 49593359 | 180223880 | 125089360 TISTOT0 [ 73483 | 19971975 393720466 | 93408[ 363141341 94241| 393720466 XXX
138 Line 137asa%0fCol.7 R 1259 | 48175 3i7se| 1818 2980 5073 100000 | XXX XXX XXX | 100000 [ XXX
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 11.766 42.757 29.665 1.698 2.784 4.738 93.408 XXX XXX XXX 93.408 XXX
14. Total Privately Placed Bonds
WANMCY 2054424 | 6086604 | 3771286 | w39l | o 12856583 | 3080 | 10663308 | 2767 XxXx 12,856,583
12NAC2 51568 | 4001936 | 012757 ( B R P B 5066261 | 1.202 osgnesil| 1018 XXX | 5,066,261
WM3INAIC3 152155 | 3780231 | 1772417 | 34859 7808762 1883 6946489 | 1803 XXX | 7,808,762
WANAICA 209738 | | 2085738 | ode8| 669,049 | 0474 | XXX [ 2085738
WENAICS XXXl
146 NAlC 6 ............................. X X X
W7 Tols 3627548 [ 15924508 | 6862110 el PACTEZCH I 6592 219136 6789 XXX [ 27,787,345
148 Line t47asa%ofCol.7 | 18085 | 67308 | 23615 6021 | 100000 | XXX | XXX XXX XXXl 100.000
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11 0.861 3.778 1.557 0.397 6.592 XXX XXX XXX XXX 6.592

(a) Includes$ 26,088,191 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$ ~ Ocurrent year of bonds with Z designations, and §
the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ 0 current year of bonds with 5GI designations, $ 0 prior year of bonds with 5GI designations and §

_____ _ O current year. The letter "Z" means the NAIC designation was not assigned by

_____ ~ Ocurrent year, $ 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in
reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $ O;NAIC28 0; NAIC 3 § ~ O;NAIC4S$ 0;NAIC5$ - _O;NAIC6 $ 0.
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adju

sted Carrying Values by Major Type and Subtype of Issues
5 6 7

1 2 3 4 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current as a % of Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Prior Year Traded Placed
U.S. Governments
1.01 Issuer Obligatons 7,582,053 | 27907889 | 8752715 7848074 | XXX 52,090,731 123588 | 46496875 12067 52,0073
1.02 Residential Mortgage-Backed Securites 2253968 7644156 2951499 ( wmrme2 66,368 | XXX 14,033,754 ( 3329 8435803 | 2189 14,033,754 |
1.03 Commercial Morigage-Backed Securifies "~ "' | 1130783 | 1536549 [ s | XXX 2748566 | os2| 6313857 [ 1379 2748566 [
1.04 Other Loan-Backed and Structured Securiies XXX 607,737 0.158
1.05 Totals 10,975,803 37,087,593 11,777,449 1,117,762 7,914,442 XXX 68,873,050 16.340 60,854,271 15.793 68,873,050
All Other Governments
201 lssuer Obligations 3981 XXX 39981 0095 .. LEICH 0200 399,811
2.02 Residential Mortgage-Backed Securiies | L XXX
2.03 Commercial Mortgage-Backed Securiies | L XXX
2.04 Other Loan-Backed and Structured Securies XXX
2.05 Totals 399,811 XXX 399,811 0.095 773,278 0.201 399,811
U.S. States, Territories and Possessions, Guaranteed
301 lssver Obligations [ 2424 419882 | ST | 0| ] XXX 98423 | 0230| os216 | 0253 | 8423 |
3,02 Residential Mortgage-Backed Securies |l XXX
3.03 Commercial Mortgage-Backed Securities | L XXX
3.04 Other Loan-Backed and Structured Securies XXX
3.05 Totals 82,424 479,582 378,517 27,900 XXX 968,423 0.230 973,216 0.253 968,423
U.S. Political Subdivisions of States, Territories
and Possessions, Guaranteed
401 Issver Obligations | 259 | 168003 | 856363 | 20097 | XXX | 2411819 0586 | 3500883 | 0909 | 241519 |
402 Residential Mortgage-Backed Securiies || XXX
4.03 Commercial Mortgage-Backed Securiies [ XXX
4.04 Other Loan-Backed and Structured Securiies XXX
4.05 Totals 22,593 1,689,035 558,383 201,507 XXX 2,471,519 0.586 3,500,853 0.909 2,471,519
U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.01 Issuer Obligations 1683569 [ 1356023 | 1675088 | L XXX 4Tieeas | el 6200612 1| 4,066,648 650,000
5.02 Residential Morigage-Backed Securities "~ | 20058381 | 45030811 | 15308479 | 3,995,865 5443 | XXX s4ga I3l 20080 %8203 | 21| gagarrrs|
5.03 Commercial Mortgage-Backed Securites | 89,326 | 6,264,703 | 632,898 [ 871310 | XXX 7474058 1773 8353010 | 2168 7474058
5.04 Other Loan-Backed and Structured Securies 96,468 276,859 141,099 XXX 514,426 0.122 595,442 0.155 514,426
5.05 Totals 21,927,745 52,930,196 17,847,532 4,482,996 154,436 XXX 97,342,905 23.094 112,041,002 29.076 96,692,905 650,000
Industrial and Miscellaneous
6.01 Issuer Obligations | 15533704 | 88071 8425742 | 3,000,082 3665985 | XXX 199485196 | a3l 15783448 | 40960 | 176,671,933 | 22783,262
6.02 Residential Mortgage-Backed Securities [ .l N P DU SO XXX | N Y EE Y EER Y B
6.03 Commercial Morigage-Backed Securities | 1261524 | 4783288 | 7eegte | | XXX 23621888 | 580G | 15408194 | 3999 | 21,198,862 | 2428776
6.04 Other Loan-Backed and Structured Securites 3417114 4,949,200 30,962 XXX 8,397,275 1.992 13,946,614 3.619 6,871,779 1,525,496
6.05 Totals 20,212,342 103,562,170 101,039,580 3,000,082 3,665,955 XXX 231,480,129 54.917 187,186,254 48.578 204,742,595 26,737,534
Hybrid Securities
701 lssver Obligations o R LOSAIE XXx
7.02 Residential Mortgage-Backed Securiies 1ol INEC NN = XXX
7.03 Commercial Morigage-Backed Securities |l AN S N | XXX
7.04 Other Loan-Backed and Structured Securiies XXX
7.05 Totals XXX
Parent, Subsidiaries and Affiliates
801 Issuer Obligations L e a .| XXx
8.02 Residential Mortgage-Backed Securiies || RUHOYNILL XXX
8.03 Commercial Mortgage-Backed Securities || INIWINE. XXX
8.04 Other Loan-Backed and Structured Securities || e W - XXX
805 Afliated Bank Loans—lssued Lo XXX
8.06 Affiiated Bank Loans - Acquired XXX
8.07 Totals XXX
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1" 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total from % From Total Total
1 Year Through Through Through Over 20 No Maturity Current asa % of Col. 7 Col. 8 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Prior Year Traded Placed
9.  SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO | XXX XXX XXX XXX XXX 10971978 | eS| 47| 000382 | 00519 | 10971975 |
9.02 Bond Mutual Funds Identifiedbythe SVO | XXXl XXXl XXXl XXX XXX o N T
9.03 Totals XXX XXX XXX XXX XXX 19,971,975 19,971,975 4738 20,003,822 0.0519 19,971,975
10.  Unaffiliated Bank Loans
1001 Unaffiated Bank Loans -Issved |l N | e B U IS FU R FU R E N PSR SRR
10.02 Unaffiliated Bank Loans - Acquired | XXX
10.03 Totals XXX
11.  Total Bonds Current Year
11.01 Issuer Obligations 24904343 | 125664053 | 947904131 3,229,489 .. 11,514,030 CXXX 260,102,327 | 61708 | XXX XXX 236269254 | 23,833,073
11.02 Residential Mortgage-Backed Securities | 2312349 52,674,766 | 183499781 5,113,627 .. 220805 CXXX 98671526 23409 | XXX XXX 9s6r156 |
11.03 Commercial Mortgage-Backed Securiies | 2490634 | 12583510 182890071 arsty XXX 338502821 8031 XXXl XXX 1 31421506 | 2,428,776
11.04 Other Loan-Backed and Structured Securities | 3513862 5226059 | w208 XXX gtz 2140 XXXl XXX 7,386,205 | 1,525,496
11.05 SVO - dentified Securies XXX XXX XXX XXX XXX 19971975 | 19971975 4738 XXX | XXX 19971975
11.06 Affiliated BankLoans XXX XXX | XXX
11.07 Unaffiiated Bank Loans XXX XXX XXX
11.08 Totals 53,220,907 196,148,388 131,601,460 8,830,247 11,734,834 19,971,975 421,507,811 100.000 XXX XXX 393,720,466 27,787,345
11.09 Line 11.08 as a % of Col. 7 12.626 46.535 31.222 2.095 2.784 4.738 100.000 XXX XXX XXX 93.408 6.592
12. Total Bonds Prior Year
1201 Issuer Obligations | 14,339,365 | 105001980 | 82487815 2,629,169 . 1,297,952 CXXX XXX XXXl 215846280 | 56016 | 196,943,077 | - 18,903,203
12.02 Residential Mortgage-Backed Securites | 19,434,489 | 69,398,542 | 14,287,084 | 1878519 ( 259107 | XXX XXX XXX 105,257,742 | 27316 | 105,257,742}
12.03 Commercial Mortgage-Backed Securies | 9250938 [ 13,338,681 6,258,994 | 226448 | XXX | XXX XXX 20075061 ( 7545 28731061 344,000
12.04 Other Loan-Backed and Structured Securites | 9005319 | BA44ATS | XXX XXX XXX 15149792 3932 12205639 | 2,944,153
1205 SVO-Identifed Securifies XXX XXX XXX XXX XXX 20003822 | XXX | XXXl 0003822 5.191| 0003822 |
1206 Affiated Bank Loans 0 XXX XXX XXX
1207 Unaffiiated Bank Loans XXX XXX XXX
1208 Totals 52,030,111 193,973,676 103,033,893 4,734,137 11,557,059 20,003,822 XXX XXX 385,332,697 100.000 363,141,341 22,191,356
12.09 Line 12.08 as a % of Col. 9 13.503 50.339 26.739 1.229 2.999 5.191 XXX XXX 100.000% XXX 94.241 5.759
13.  Total Publicly Traded Bonds
13.01 Issuer Obligations 21,746,495 | 11108378 | 90344040 | 1,556,311 . 11,514,030 CXXXC 236269254 | 560531 196,943,077 | 511100 236269254 | XXX
1302 Residential Morigage-Backed Securifies | 231239 | 52674766 | 18349978 | 5113627 | 220808 | XXX | 8671526 | 2408 108257742 | 2316 | 9671626 | XXX
1303 Commercial Mortgage-Backed Securifies || .. ... 2146634 | 12583510 16204232 | Tt XXX 31421508 | 7485 | 28731061 | 7456 | 3421508 | XXX
1304 Other Loan-Backed and Structured Securiies | . 3387881 | 3867225 | W0 | XXX | 7386208 | o t7s2 | 12206639 | 3068 | 7386205 | XXX
1305 SVO- Identfied Securifes .. XXX XXX XXX XXX XXX 19971975 | A99Tigrs| 4738 | 20008822 | A9t 19971,975 XXX
1306 Affiated Bank Loans XXX XXX
13.07 Unaffiiated Bank Loans XXX XXX
13.08 Totals 49,593,359 180,223,880 125,039,350 7,157,070 11,734,834 19,971,975 393,720,466 93.408 363,141,341 94.241 393,720,466 XXX
1809 Line 1308asa%of Col.7 [T 125% | s st7s8| A8l 2880 03[ 100000 | XXX [ XXX XXX 100.000 [ XXX
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 11.766 42.757 29.665 1.698 2.784 4.738 93.408 XXX XXX XXX 93.408 XXX
14. Total Privately Placed Bonds
14.01 Issuer Obligations | 3157848 14555674 | 44463731 ersare XXX 23833073 56541 18903203 | 4906 | XXX
14.02 Residential Mortgage-Backed Securities ~~—~~~~f B N NN I I PR XXX N o XXX
14.03 Commercial Mortgage-Backed Securies [ 344000 ( 2084776 | L XXX 24287716 | 0576 | 344000 0089 | XXX
14.04 Other Loan-Backed and Structured Securities [ 125700 [ 1368834 30962 XXX 1525496 | 0362 2944153 ( 0764 | XXX
14.05 SVO - Identified Securifies XXX XXX XXX XXX XXX XXX
14.06 Affiliated Bank Loans b XXX o XXX
1407 Unaffiiated Bank Loans XXX XXX
1408 Totals 3,627,548 15,924,508 6,562,110 1,673,178 27,787,345 6.592 22,191,356 5.759 XXX 27,787,345
14.09 Line 14.08asa % of Col. 7.~~~ 180851 573081 28615 60210 100000 | 0 XXX XXXl XXXl XXX 100.000
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 0.861 3.778 1.557 0.397 6.592 XXX XXX XXX XXX 6.592
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-Term Parent,
Mortgage Investment Assets Subsidiaries
Total Bonds Loans (a) and Affiliates

TN
M=o

© ©° N o ok w2

Book/adjusted carrying value, December 31 of prior year
Cost of short-term investments acquired
Accrual of discount

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Deduct current year's other-than-temporary impairment recognized

Book adjusted carrying value at end of current period (Lines 1 +2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

—
&

Indicate the category of such assets, for example, joint ventures, transportation equipment:




N o o M

3.2

33
41
4.2

Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 10, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14

Unrealized Valuation increase/(decrease):
31 Section1, Column 17
32  Section2, Column19

SSAP No. 108 adjustments

Amortization:
71 Section 1, Column19
7.2 Section2, Column21

8'1 SeCtlon 1’ COlumn 20 C e e e e e e e e e e e e e e e e . . g . . C e e e e e e e e e e e e e e e e e e e —_—_—
8'2 SeCtlon 2’ CO|umn 23 e e e e ] LN i . . B e

Total foreign exchange change in book/adjusted carrying value:
9.1  Section1, Column18
9.2 Section 2, Column 20

Deduct nonadmitted assets

Statement value at end of current period (Line 10 minus Line 11)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Future Contracts

Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11  Section 1, Column 15, current year minus

312 Section 1, Column 15, prior year

Change in variation margin on open contracts - All other:
3.13  Section 1, Column 18, current year minus

3.14  Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item:
3.21  Section 1, Column 17, current year to date minus
322 Section 1, Column 17, prior year

Change in amount recognized
3.23  Section 1, Column 19, current year to date minus
3.24  Section 1, Column 19, prior year plus

3.25 SSAP No. 108 adjustments |
Subtotal (Line 3.1 minus Line32) A B AN A

Cumulative variation margin on terminated contracts during the year (Section 2, Column15)
Less:

421 Amount used to adjust basis of hedged item (Section 2, Column 17)
422 Amount recognized (Section 2, Column 16)
4.23 SSAP No. 108 adjustments
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1  Total gain (loss) recognized for terminations in prior year

5.2  Total gain (loss) adjusted into the hedged item(s) for terminations in prior year

Book/adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)

Deduct total nonadmitted amounts

S
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replicated (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

Cash Instrument(s) Held

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open
9 10 1 12 13 14 15 16
NAIC NAIC
Designation or Designation or
Other Notional Book/Adjusted Book/Adjusted Other Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value | Effective Date | Maturity Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value
XXX XXX XXX XXX XXX XXX

9999999999

Totals
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year to Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
(Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset)
Number Transactions Number Transactions Number Transactions Number Transactions Number Transactions
of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value
- Beginning Inventory
. Add:  Opened or Acquired
TransaCtionS .........................................................................................................................................
. Add:  Increases in Replication
(Synthetic Asset) Transactions
StatementValue | XXX XXX XXX XXX XXX oo
. Less: Closed or Disposed of
vadios ||| NON E _____________________________________________________________________________
. Less: Positions Disposed of
for Failing Effectiveness
Criteria ..................................................................................................................................................
. Less: Decreases in Replication
(Synthetic Asset) Transactions
Statement Value XXX XXX XXX XXX XXX
. Ending Inventory
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, Section 1, Column 14

N O N E Fair Value Check

7. PartA, Section 1, Column 16
8. Part B, Section 1, Column 13

9. Total (Line 7 plus Line 8)

Part D, Section 1, Column 8

. Part D, Section 1, Column 9

Potential Exposure Check

Part A, Section 1, Column 21

Part B’ SeCtion 1’ COlumn 20 .....................................................

SI14



Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1 2 3 4
Money Market
Total Bonds Mutual Funds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear | 4825235\ 4825235\
2. Costof cash equivalents acquired | 206118674 1 206118674
3' Accrual Of dlscount e [ T L
4. Unrealized valuation increase (decrease) |00
5. Totalgain (loss)ondisposals oo
6. Deduct consideration received on disposals | 192149110 1 192149110
7. Deductamortization of premium
8. Total foreign exchange change in book/adjusted carrying value |
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines
14243+4+5-6-748-9) 18794799 | | 18794799 |
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 18,794,799 18,794,799

Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Gross Income
Date Book/Adjusted Other-Than- Total Total Foreign | Earned Less
Description of Carrying Fair Value Temporary | Current Year's | Change in Exchange Interest Taxes, Repairs,
of Date Last Actual Amount of Value Less Less Current Year's |  Impairment Change in B./A.C.V. Change in Incurred on | and Expenses
Property Code City State | Acquired | Appraisal Cost Encumbrances | Encumbrances | Encumbrances| Depreciation | Recognized |Encumbrances| (13-11-12) B./A.C.V. |Encumbrances Incurred
Corporate Office 500 Exchange St Providence  [RI | 09001/2009| 09/01/2009| 122613541 | 53436527 | 41399335 | 41399335 | 2457887 | | 4369737 | 191850 | | 2666224
0299999 Properties occupied by the reporting entity - Administrative * 122,613,541 53,436,527 41,399,335 41,399,335 2,457,887 4,369,737 1,911,850 2,666,224
0399999 Total Properties occupied by the reporting entity 122,613,541 53,436,527 41,399,335 41,399,335 2,457,887 4,369,737 1,911,850 2,666,224
0699999 Totals 122,613,541 53,436,527 41,399,335 41,399,335 2,457,887 4,369,737 1,911,850 2,666,224
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3
Name Actual Cost Amount Book/Adjusted Additional Investment
Date of at Time of of Carrying Value Made After
Description of Property City State Acquired Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Corporate Office 500 Exchange St |Providence R 09/01/2009 |RBS Citzens s
0199999 Acquired by purchase 4,369,737

0399999 Totals

4,369,737




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales Under Contract"
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for Book/ Current Foreign
Additions, Adjusted Year's Other Book/Adjusted Exchange Realized Total Gross Income Taxes,
Permanent Carrying -Than- Total Total Foreign | Carrying Valu | Amounts Gain Gain Gain Earned Repairs,
Description Name Improvements | Value Less Temporary | Current Year's| Change in Exchange Less Received (Loss) (Loss) (Loss) Less Interest and
of Disposal of Actual and Changes i| Encumbrance | Current Year's| Impairment Change in BJ/A.C.V. Change in | Encumbrance During on on on Incurred on Expenses
Property City State | Date Purchaser Cost Encumbrance | Prior Year | Depreciation | Recognized | Encumbrance | (11-9-10) BJ/A.CV. on Disposal Year Disposal Disposal Disposal | Encumbrance Incurred
Corporate Offce 500 Exchange St |Providence |RI, _|12/31/202  Imtemal Disposal | 298883 | | el |||t | @)@t
0199999 Property disposed 258,893 207,646 202411 (202,411) (202,411)
IR IR e N I O I T e T I I I IR RN I IR IR
o
Sl e
0399999 Totals 258,893 207,646 202,411 (202,411) (202,411)




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE B - PART 1
Showing All Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 9 10 11 12 13
Total
Book Value/ Current Year's Foreign Value Date of
Recorded Unrealized Other-Than- Capitalized Exchange of Last
Rate Investment Valuation Current Year's Temporary Deferred Change Land Appraisal
Loan Loan Date of Excluding Increase (Amortization)/ Impairment Interest and in and or
Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized Other Book Value Buildings Valuation
e et e i et e NONE | o s
Sl \ (Nl ™
3399999 Total Mortgages XXX
General Interrogatory:
1. Mortgages in good standing$ 0 unpaid taxes $

2. Restructured mortgages $

3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure §

0 unpaid taxes §

_ Ounpaid taxes §

0 interest due and unpaid.

0 interest due and unpaid.

~ Ointerest due an

d unpaid.
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

6

SCHEDULE B - PART 2
4 5
Loan
Type Date Acquired

Rate of Interest

7

Actual Cost at
Time of
Acquisition

8

Additional
Investment Made
After Acquisition

9

Value of Land
and
Buildings

3399999 Totals
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location
2 3
Loan
Number City State

Loan
Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current Year's
(Amortization)/
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

1"

Capitalized
Deferred
Interest and
Other

12

Total Change
in Book Value
(8+9-10+11)

13
Total
Foreign
Exchange
Change
in
Book Value

1

Book Value/
Recorded
Investment
Excluding
Accrued Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

17

Realized
Gain
(Loss) on
Disposal

18

Total
Gain
(Loss) on
Disposal

0599999 Totals
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 " 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation,
NAIC
Designation Book/Adjusted Current Year's | Current Year's Total
Name of Modifer and Carrying Unrealized | (Depreciation) | Other-Than- Capitalized Foreign
Vendor or SVO Date Type Value Valuation or Temporary Deferred Exchange Commitment | Percentage
CUSIP Name General Administrative | Originally | and Less Increase (Amortization)/ Impairment Interest and Change in Investment | for Additional of

Identification or Description Code City State Partner Symbol Acquired | Strategy | Actual Cost | Fair Value |Encumbrances| (Decrease) Accretion Recognized Other B./A.C.V. Income Investment | Ownership
000000-00-0 _|BCBS Verture Partners IV,LLC | [Chicago  |IL  |BCBSVentweParnersV,LLC | | 08042020 | | 42858\  sesar2| o sesdr2| o @aie) || L | e
000000-00-0  (Blue Health Intelligence | ... [|Chicago IL |BlueHealthIntelligence | 04052012 | - .. 980002\ - 1441816 | 1441816 121444 f N (P N I . 1873
000000-00-0 |CivicaRX B L UT |CivieaRX 030172020 | | 204667 | 204867 | 204867 o f b 2.299
000000-00-0 | International Blue Solutions .o |NewCastle DE |International Blue Solutions -~ | 06/26/2009 | 986272 1281090 | 1,281,090 | 52528 \ . . B N I I . .21%0
000000-00-0  |Prime Therapeutics .. |Bagan MN |Prime Therapeutics | 05/2612016 | 1605315 - 11,859,312 | 11,859,312 | 4425384\ dtaaras | oo . 18%
1999999 Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Un 4,274,854 15,262,357 15,262,357 4,556,230 3,142,725 XXX
000000000 | Oak Street HealthRI,LLC | [Chicago  |IL |OakSteetHeahRLLLC | | 10202018| | o4se000| ssatao2|  assta02| (azeseen) ||| || 400
2099999 Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Affi 9,436,000 3,531,202 3,531,202 (4,365,991) XXX
4899999  Subtotal Unaffiliated 4,274,854 15,262,357 15,262,357 4,556,230 3,142,725 XXX
4999999  Subtotal Affiliated 9,436,000 3,531,202 3,531,202 (4,365,991) XXX
5099999 Totals 13,710,854 18,793,559 18,793,559 190,239 3,142,725 XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

S BS 18 S 'S TS 168
AS BS 08

BAS BS £

AAS BS a8

5A$ 58§ 5C$

6
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 1
3 4
Name of Additional
CUSIP Vendor or Date Type Actual Cost Investment Amount Percentage
Ident- Name General Originally and at Time of Made After of of
ification or Description City State Partner Acquired | Strategy Acquisition Acquisition Encumbrances Ownership
000000-00-0 |BCBS Venture Partners IV, LG |CHICAGO |l [BCBSVenturePartnersV,LLC « |05042020| | 24873 403725| | 0960
000000-00-0 ~ |CivicaRX LERU Ut |CivieaRX 03012020 | 6250/ 22067 | 2299
1999999 Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Unaffiliated 87,373 635,892 XXX
000000-00-0 |Oak Street Health-RLLLC ~ |CHICAGO  |L  |OakStreetHealth-RLLLC |MR02018\ o\ | BeA3000| | 49900
2099999  Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Affiliated 5,943,000 XXX
I I I I I
4899999 Subtotal Unaffiliated 87,373 635,892 XXX
I I I I I
4999999  Subtotal Affiliated 5,943,000 XXX

5099999 Totals 87,373 6,578,892 XXX
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Total Book/Adjusted
Name of Carrying Unrealized (Depreciation) | Other-Than- Capitalized Change in Foreign Carrying Foreign
CUSIP Purchaser or Date Value Less Valuation or Temporary Deferred B./A.C.V. Exchange Value Less Exchange Realized Total
Ident- Name Nature of Originally | Disposal |Encumbrances,| Increase | (Amortization)/ | Impairment | Interestand (9+10- Changein | Encumbrances Gain (Loss) | Gain (Loss) Gain (Loss) Investment
ification or Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other 11+12) B/A.C.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income
09250D-9A9 |BLACKROCK,INC. . [NEWYORK  |NY |[BLACKROCKINC. . |07/012011|12152020 29708 | 28| | ... | ... . | . 2@ 380|383 | (1389 (1386 12
1999999  Joint Venture, Partnership or Limited Liability Interests - Common Stocks - Unaffiliated 29,708 2,182 2,182 31,890 30,503 (1,386) (1,386) 12
4899999  Subtotal Unaffiliated 29,708 2,182 2,182 31,890 30,503 (1,386) (1,386) 12
5099999 Totals 29,708 2,182 2,182 31,890 30,503 (1,386) (1,386) 12
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Designation, Current
0 NAIC Rate Year's Total
r Designation Used Other Foreign Admitted
e Modifer and To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i SVo Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CusIP g | Bond | Adminiatrativ Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity
Identification Description Code| n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
912810-QX-9 |UNITED STATESTREASURY - | | | TA 1194973 | 123808 | 1,547,600 1,250,000 A O I 1688 L2750 3013 FA 2984\ 34,375 | 02/25/2019 08/15/2042
912810-RK-6 |UNITED STATESTREASURY | | | | TA | 3,389,802 | 119.062| 4464825 | 3,750,000 C8407236 | 9533 | (25000 3037 FA | B 93,750 | 02/25/2019| 02/15/2045
S912810-SF-6 |UNITED STATESTREASURY - | | | | TA 3134926 | 131679 4180808 | 3475000 | 3136570 | 8751 (3000 3085 FA | 39781 95,250 | 02/27/2019| 02/15/2049
912810-5P-4 |UNITED STATESTREASURY - | | | TA | 106,167 | = 93468 | 1028151 110,000 coesz0ty sl AT S0 FA L s 08/28/2020| 08/15/2050
912828-5M-8 |UNITED STATESTREASURY | | | | TA | 105,377 118359 | 124217 105,000 S 108309 @O oo (34250 3083 MN | ) 3,281 111/19/2018 | 11/15/2028
912828-68-1 |UNITED STATESTREASURY - | | | TA | 841170 147831 975401 | 850000 | 8426251 | 800 F (28251 2745 FA | 8428 22,313 103/01/2019 02/15/2029
912828-6D-7 |UNITED STATESTREASURY - | | | TA | 3403060 | 100358 | sdiztrzy 3,400,000 C3A400257 (1884 (25000 2452 FA | 88811 85,000 | 03/08/2019 | 02/28/2021
912828-6F-2 |UNITED STATESTREASURY | | | | TA | 1065998 | 110859 | 1,164020 | 1,050,000 J 082170 @200 (25000 2261 FA | 8919 26,250 | 03/27/2019/ 02/28/2026
912828-6G:0 |UNITED STATESTREASURY - | | | TA 4,288,921 | 106902 | 459,786 | 4,300,000 C 4228431 2176 23751 24300 FA ) 347001 102,125 | 03112/2019| 02/29/2024
912828-6H-8 |UNITED STATESTREASURY | | | | TA | 4992196 | 102710 5135500 | 5,000,000 CA998BIT | 2593 23751 2429 MS | 35428 | 118,750 | 03/112/2019 03/15/2022
912828-6T-2 |UNITED STATESTREASURY - | | | | TA 227619 | 112968 2541780 2250000 | 2a2a2) @MOf 23751 22440 MN 6938 . 53,438 | 05/30/2019| 05/15/2029
912828-62:8 |UNITED STATESTREASURY | | | | TA 1545340 | 105398 | 1633669 | 1,550,000 B N CICH I TS0 st D) [C 27,125 |07/2412019 06/30/2024
912828-7A-2 |UNITED STATESTREASURY - | | | | TA | 2489,946 | 100747 | 2518675 | 2,500,000 J2A9TM SALAE 1625) 1835 JD | A 40,625 | 07/15/2019 06/30/2021
912828-7C-8 |UNITED STATESTREASURY - | | | TA 2498539 | 102515 2562875 | 2500000 | 2490244 L o4 R TS0 70 02100 43,750 1 08/01/2019, 07/15/2022
912828-WG-1 |UNITED STATESTREASURY - | | | TA | 1493543 | 100694 | 1805375 | 1,495,000 JAATSe | sz 22501 23001 AO | 57611 33,638 | 04/29/2019| 04/30/2021
912828-Y9-5 |UNITED STATESTREASURY | | | | TA | 1995785 | 107.957 | 2159140 | 2,000,000 1996594 513 875 807 W 156931 37,500 |07/31/2019) 07/31/2026
912828-YF-1 |UNITED STATESTREASURY - | | | TA 1994613 | 102351 2047020 2,000,000 J199B8TS 18031 1800 15931 MS | 8950 30,000 | 09/27/2019 09/15/2022
912828-7Y-9 |UNITED STATESTREASURY | | | | TA | 2999419 | 99953 | 2998590 | 3,000,000 S2999501 82 04250 0432 w0 p L 07/30/2020| 07/15/2023
91282C-AB-7 |UNITED STATESTREASURY - | | | TA 5005477 99695 4984750 | 5000000 | 50050201 o) 02501 02281 ) S2311 07/30/2020| 07/31/2025
91282C-AL-5 |UNITED STATESTREASURY - | | | | TA 2472759 | 9844t 2461025 | 2,500,000 24738041 Sl 03751 0835 MS | 23951 10/09/2020 | 09/30/2027
91282C-AT-8 |UNITED STATESTREASURY | | | | TA | 3,976,100 | 99588 | 39823201 4,000,000 L soressr | L L£10 02501 0371 AO | W 10/29/20201 10/31/2025
[690353-29-1 |US INTERNATIONAL DEVELOPMEN |~ | | | TA | 783655 104.381| 817990 | 783855 | 73655 ,2800 1 2900 | MJSD | o 894 22,726 | 03/19/2018| 03/202024
0199999 U.S. Government - Issuer Obligations 52,053,962 | XXX 55,917,413 52,568,655 52,090,729 22,357 XXX | XXX | XXX 271,231 869,896 | XXX XXX
3620E-NAS |G2003985-RMBS 4| A 46,048 | 117247 | 83621 | 4573 | oasoer| | @ . 5500 | 5264 MON | . 210f 2,515 | 12/0412007 | 0612012037
36202E-2G-7 |G2004343 -RMBS - 4 TA 790311 16079 89,026 766940 78839 @O (5500 | 46221 MON | 82 4,218 | 02/12/2009| 01/20/2039
S6179RVB-2 |G2ZMA3310-RMBS ¢ 4 CUMA 708,127 108286 | 72629 | 670,714 S50t @of (3500 1 1659 MON | 19860 23,475 02/0212016| 12/2012045
36179R-VD-8 |GZMA3312-RMBS 4 CMA 492,647 | 109997 | 507,670 | 461,530 2oL I I )] 4500 23991 MON | AN 20,769 | 12/22/2016| 12/20/2045
361795-QX-8 | GZMA4070-RMBS 4 TA | 591,834 108958 | 609,064 | 568,993 | sere86 | | (8o (4000 22141 MON | 1863 22,360 |12/2212016| 11/2012046
36179T-4N-2 |G2MAS329-RMBS 4 A 982,399 | 107.208) 1027837 | 958,730 980889 el (35001 2397 | MON | 279 | 33,556 | 05/30/2019| 07/20/2048
36179V-VY-3 |G2MABY31 -RMBS 4 CMA 7,721,098 | 105963 | 7796852 | 7,357,808 70989 areoe oo (2500 13941 MON | 183290 30,658 |10/07/2020/ 10/20/2050
36205R-XM-4 |GN 398584 -RMBS 4. UM 1857 104631 1993 1905 | 188 20 (7500 1 8310 MON | (L3 U 143 |02/11/2000| 06/15/2029
36207)-2F-9 |GN433774-RMBS 4 CMA 7,382 13324\ 193000 oty w2z oo ey (7000 64641 MON | ECl 1,192 | 08/15/2001| 05152028
36210B-WF-8 |GN 487646 -RMBS 4 TA 13400 mrass ) 15990 1364 (55 I I L I (7500 8105) MON | 3 PO 102 103/10/2000| 09/15/2029
36200R-LW-0 |GN 570141 -RMBS 4 CUMA 3454 | 1oset| sgtzy 3,454 CUBASS L (6500 | 6502 MON | 190 225|12/27/2001| 121152031
36225A-D2-3 | GN 780121 - RMBS 4 1.A 168 | 104.120 163 156 156 10.000 | 9.490 | MON 1 16 |04/26/1995| 04/15/2025




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Designation, Current
0 NAIC Rate Year's Total
r Designation Used Other Foreign Admitted
e Modifer and To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i SVo Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CusIP g | Bond | Adminiatrativ Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
38381R-QR-3 | GNR 2019-023 NE - CMOIRMBS 4| MA | 2560533 108654 | 2750368 | 2530601 2588127| | 3500|3321\ MON | 7407| 8388602062019 11/20/2048
9B913L-AA1 |ZARAPL1A2-RVBS 4 A 851318 | 106052 | 900863 | gs7751| o es3s4l | ] I 2702|2969 [ FMAN| 2840 | 23,240 | 02/15/2018| 08/20/2026
0299999 U.S. Government - Residential Mortgage-Ba 14,057,336 | XXX 14,505,958 13,551,463 14,033,753 (14,250) XXX | XXX | XXX 34,424 251,355 | XXX XXX
3B376BAAT [GNR20T1-165A-CMBS 4| tA L 20| 023 7228s| o TaM2| o m2g04l o f e 2494|2038\ MON | 32| 158303152017 | 101612037
38378N-WU-3 |GNR 2014017 AM-CVBS 4 A | 416087 | 104921 | 420869 | 400938 | 415260 | @2 2682| 1923 MON | . 86| 15,388 | 1210412017 | 06/16/2048
38378N-HE-9 |GNR 2014-040AC-CMBS N Y S 191246 | 101244 | 190999 | 19852 | 18oo28| | e’ 2400 | 2465 MON | 87Tl 5,430 | 12/04/2017 | 1111612041
38378N-3N-1 [GNR2014-075AC-CVBS 4o Aa | 160348 | 101257 | 160868 | 158871 | 159829 | | o) . 2546|1894 MON | 7| 4,045 | 0412112017 | 06/16/2053
3B379U-K5-4 |GNR2016-131A-CVBS 4 A | 397896 | 102250 | 408508 | 390519 | 88200 | 2l 2200| 2322 MON | 7| 8,789 | 09/20/2017 | 04/16/2067
38379R-TO6 |GNR2017-051AB-CMBS 4] 1AL 578037 | 103367 | 597500 | 578037 | 677868 | .| Gl 2350|2330 MON | el 13,584 | 09/15/2017 | 04/16/2057
3B380M-UL6 [GNR2018-117AC-CVBS 4o A 920813 | 98038 | 921889 | we224| o omarol | 21| 2750|3392 | MON | 2068 | 26,021 (0812412018 07/16/2046
0399999 U.S. Government - Commercial Mortgage-B 2,745,727 XXX 2,778,498 2,744,383 2,748,565 1,028 XXX | XXX | XXX 5,774 74840 | XXX XXX
0599999 Subtotals — U.S. Governments 68,857,025 | XXX 73,201,869 68,864,501 68,873,047 9,135 XXX | XXX | XXX 311,429 1,196,091 | XXX XXX
455780-B2:8 | INDONESIA, REPUBLIC OF (GOVER |C | C C2BFE | 39068| 103250 | 413000 | 400000 309811 el 700 | 37481 M) | 7M2| 14800 |12001/2016| 0110812022
0699999 All Other Governments - Issuer Obligations 399,068 | XXX 413,000 400,000 399,811 179 XXX [ XXX [ XXX 7,112 14,800 | XXX XXX
1099999 Subtotals — All Other Governments 399,068 | XXX 413,000 400,000 399,811 179 XXX | XXX | XXX 7,112 14,800 | XXX XXX
13063D-AD-0 CALIFORNIAST | | ACFE | A7sp00| 02531 179420 | 175000 | 175000 | R PR 2367|2366 AO | 1038|4142 042712017 | 0401/2022
57562P-WH-9 | MASSACHUSETTS (COMMONWEAL T | 1BRE [ 240369 | 128347 | 288781 | 25000 o owsts| | 9 450 3773 FA | 429 10,125 | 06/26/2018| 08/01/2031
68607L-XQ-5 [OREGONST 1| 1BFE | 217359 | 125506 | 25911 | 180000 | 208814 | eesy)l 58%2| 3314 W | 84l 10606 |12/18/2017| 06/01/2027
917542.Q-7 [UTAHST (B TAFE | 226420 | 108823 | 4882 | 25000 26008 | ] N P 359 s3] W 31| 7,963 | 10/3012018 | 07/01/2025
93974D-5W-4 |WASHINGTONST 2| 1BFE | 122546 | 116517 | 145646 | 125000 | 122988 | 20 DA 3450| 3670| FA | el 4,313 | 09/1112018] 08/01/2029
1199999 U.S. States, Territories and Possessions (Direct and Guaranteed) | 981,684 | XXX 1,084,619 930,000 968,423 (4,794) XXX [ XXX | XXX 11,917 37149 | XXX XXX
1799999 Subtotals — States, Territories and Possessions (Dir 981,684 | XXX 1,084,619 930,000 968,423 (4,794) XXX | XXX | XXX 11,917 37,149 | XXX XXX
05914F-FES [BALTIMORECNTYMD [ MAFE | 23752| 130188 | 260376 | 200000 28417 el 5500|3309 MN | 1833 11000 (01/10/2018| 11/01/2027
235218-J8-8 |DALLASTEX LA IDFE 1 1063500 | 102731 10273100 1,000,000 | 1o18g62) ] G 50781 3368 FA | A 50,780 | 02/08/2018 | 02/15/2022
382406-PY-6 | GOODRICH MICH AREA SCH DIST | - CMCFE 215000 | 1054731 26122 215,000 C218000 0 27200 27200 MN o 9TS 5,848 | 11/02/2017 | 05/01/2023
438687-EJ-0 | HONOLULU HAWAII CITY & CNTY 1,2 1.BFE 110,000 |  116.607 128,268 110,000 110,000 3753 | 3.753| MS 1,376 4,128 | 08/16/2018 | 09/01/2030
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Designation, Current

0 NAIC Rate Year's Total

r Designation Used Other Foreign Admitted

e Modifer and To Book / Unrealized Current -Than- Exchange Amount Amount Stated

i SVo Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CusIP g | Bond | Adminiatrativ Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity

Identification Description Code| n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
A42331-3E2 |HOUSTONTEX 2. CMDFE 110,000 | 113741 25150 110,000 C 0000 (36251 3625| MS | 13290 3,988 |12120/2017 | 03/01/2029
6860BK-NF-1 JOREGONST T CABFE 19,0911 146206 | 146206 | 100,000 BV F1E N I I G (5902 4437 FA | 24591 5,902 | 11/20/2018 | 08/01/2038
882722:VP-3 |TEXASST LA TAFE f 199,063 | 127624 | 23342 1750001 1947260 230 AB3TY 34921 AO | 206 8,104 105/31/2017 | 04/01/2033
882724-CV-7 |TEXASST . CMAFE L 250,000 105826 264565 250,000 280000 (25200 2520 FA | 2825 6,300 |05/24/2017 | 08/01/2023
93974C-RF-9 |WASHINGTONST T CABFE 176491 1310451 131045 100,000 CMASSS | ©4r (5000) 3602\ FA | 21200 5,090 | 12/15/2017 | 08/01/2033
947627-DM-4 |WEBERBASINUTAHWTR CONSER | | | | 1BFE | 115,000 | 108376 | 1246321 1150000 18000 27401 27400 MS | 10800 3,151 | 08/04/2017 | 03/01/2025
1899999 U.S. Political Subdivisions - Issuer Obligatio | 2,534,055 | XXX 2,656,981 2,375,000 2,471,519 (22,159) XXX | XXX | XXX 34,978 104,291 | XXX XXX
2499999 Subtotals — U.S. Political Subdivisions of States, Territories and Possessions (Direct 2,534,055 | XXX 2,656,981 2,375,000 2,471,519 (22,159) XXX | XXX | XXX 34,978 104,291 | XXX XXX
04780E-AB-3 | ATLANTA GA DOWNTOWN DEV AU . CABFE | 176,733 | 100483 | 160,773 1 160,000 o leoses | | @303 68751 4088 FA | 4583 11,000 | 12/13/2016 | 02/01/2021
44244C-TQ-0 | HOUSTON TEXUTIL SYSREV 2. CACFE 65000 | 1185141 o4y 65,000 CooB8000 39731 3873 MN 330 2,582 | 08/08/2018 | 11/15/2031
451443-2)-7 |IDAHO ST BLDG AUTHBLDGREV LA 1CFE | 180,000 | 112376 | 22217 180,000 180000 (30801 3080 MS | 1e48) 5,544 |12108/2017 | 09/01/2026
49127K-BX-7 | KENTUCKY ECONOMIC DEV FIN AU T CIFFECL 867,956 | 101.615) 8891311 875,000 CeTs20 L J2967) 3a97| D p o 2163 25,961 03/2012018/ 12/01/2021
ST419R-PL-3 | MARYLAND ST CMNTY DEV ADMIN 2 CMCFE 64513 | 101376 65894 | 65,000 cooeastzy (L] B (28571 2801 MS | 619 2,120 | 05/22/2017 | 09/01/2040
576000-XQ-1 | MASSACHUSETTS ST SCHBLDG A 12 CICFE 460,000 | 107656 | 495218 | 460,000 L A80000 (33051 3395 AO | 29T 14,099 | 11/07/2019 | 10/15/2040
592041-XC-6 | MET GOVT NASHVILLE & DAVIDSO 2. CIGFE | 685,744 | 100.042] 650273 | 650,000 . 8s0000 (o f (o8 (28481 1141) MON | 1482 21,240 | 06/22/2017 | 07/01/2046
64469D-B9-1 | NEW HAMPSHIRE ST HSG FIN AUT 2. 1CFE | 105000 | 103545 | 1087224 105000 105000 34631 31631 W 1ee1) 3,487 | 06/20/2017 | 07/01/2040
64972E-GL-7 |NEW YORK N Y CITY HSG DEV COR 2. CICFE 100,205 | 105800 | 105,800 | 100,000 C 00T N 33T 3290 MN o 8ss 3,317 | 06/14/2019 | 11/01/2034
64971W-6A-3 | NEW YORKN'Y CITY TRANSITIONA T CMAFE L 130,000 | 106893 | 138961 130,000 C 180000 27500 2750 MN oo 896 3,575 | 06/22/2017 | 05/01/2024
64971X-EK-0 |NEW YORK N Y CITY TRANSITIONA LA TAFE f 146523 | 113472 1702081 150,000 A4 ory 34301 3T FA ) 20440 5,145 109/19/2018 | 08/01/2026
855162-FH-3 | NOBLESVILLE IND MULTI SCH BLD - CABFE 2038111 102432 188944 | 185,000 18893 @63 (53700 3269 W f 4581 9,935 109122/2016 01/15/2022
T3474T-AH-3 | PORT MORROW ORE TRANSMISSI T CMCFE 139,697 | 1044811 141049 135,000 T N I ©sof 2937) 219%6 | MS | 1822 3,965 | 09/05/2017 | 09/01/2022
74442P-DS-1 |PUBLICFINAUTHWISREV T CABFE 100,000 | 102842 | = 1028421 100,000 100000 (23801 237191 W ey 2,380 |07/18/2017 | 07/01/2022
801096-AU-2 | SANTA ANA CALIF CMINTY REDEV A . CICFE 190,000 | 17379 | 2230201 190,000 C 180000 (3867 | 3867 MS | 24490 7,347 |10/19/2018 | 09/01/2026
83756C-SA-4 | SOUTH DAKOTA HSG DEV AUTH 2. TAFE 1 80,000 | 102852 821221 80000 800001 (3060 | 3060 MN | 081 2,593 |05/16/2017 | 11/01/2037
798170-AG-1 | SUCCESSOR AGENCY TO THE RED CICFE 180,000 | 108438 | 195,188 180,000 C 180000 (29581 2957 FA | 2219 5,324 |12108/2017 | 08/01/2024
88213A-DP-7 | TEXASA&MUNIVREVS | | | TAFE | 49522 102751 51376 | 50,000 CooAesety ECH (2246 24541 MN | L 1,123 |06/27/2017| 05/15/2022
88213AKB-0 | TEXASAGMUNIVREVS | | | | TAFE f 175,000 | 107403 | 187,985 175000 750000 (25491 25490 MN | o STO 4,461 | 06/07/2017 05/15/2024
88213A-KG9 | TEXASA&MUNIVREVS 2. CMARE L 175000 | 125911 197,034 175,000 S ATS000 /3086) 3086 MN | - B90) 5,401 | 06/07/2017 | 05/15/2029
88283L-HU-3 | TEXAS TRANSN COMMN ST HWY F T CMAFE L 1790511 1200411 193562 | 150,000 C T84 @49 54781 3288\ AO | 1oz 7,767 | 08/22/2017 | 04/01/2030
91412H-BM-4 |UNIVERSITY CALIFREVS T CICFE 135,000 | 113268 | 129121 135,000 CMB000 (38161 3615 MN | 824 4,882 | 05/23/2018 05/15/2025
977100-CZ-7 | WISCONSIN ST GEN FD ANNUAL A T CICFE 195258 | 103696 | 207392 200,000 oo 1ess2y sty (2049] 2486 MN | 683) 4,098 | 06/22/2017 | 05/01/2023
2599999 U.S. Special Revenue - Issuer Obligations | 4,784,013 | XXX 4,987,687 4,695,000 4,716,649 (17,932) XXX [ XXX [ XXX 36,097 157,346 | XXX XXX
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SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year
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S1326V-EY-5 |FH2B6451-RVBS 4. DA | et | readss | 174790 167,371 R TATTE N N (e (29801 1868 MON | 80 4,964 | 0812212017 | 08/01/2047
31292H-BB-9 |FHCO0934 -RMBS 4 A 1412 119050 | ety 1wz MO (8000 80S5| MON | i 113 |04/27/2000| 03/01/2030
31335H-3N-1 |FHC90805 -RMBS 4 TA 14130 | 111830 183761 (EYCTH B 18833 GOl (5500 | 47771 MON | 63| ... ... T56[10/25/2004 03/01/2024
31294M-AC-5 | FHE02703 -RMBS . 4 1A . 454491 106067 | T3 44,667 CooAs0s4 ©) . (4000 1 3365] MON | Mol 1,787 |12116/2010| 07/01/2025
3128MJ-V2-3 |FHG08632-RMBS |C. 4 1A .. 303,193 | 107.240 | 310216 | 289,272 B L I I 3y (3500 2031 MON | 84d) 10,125 103/19/2015 03/01/2045
31335A-QK-7 |FHG60458 -RMBS ¢ 4 TA | 307,367 | 108477 316055 | 202165 | 306309 @S)f (35001 20041 MON | 82| 10,226 | 04/19/2016 | 01/01/2044
31335B-M7-8 |FHG61282-RMBS 4 1A .. 6307230 | fo7.671 | 69396371 6,445,198 8310452 9241 (3000 37441 MON | B3 193,356 | 03/04/2019| 01/01/2048
31335B-2A-3 |FHG61669-RMBS 4 1A (1184561 108344 | 1302949 | 1,202,600 L1849 185 (3000 3497 | MON | 3007 | 36,078 |03/08/2019 01/01/2047
S31307T-L9-0 |FH J36652-RMBS 4. 1A (1942548 | 105841 205219 | 1,938,913 B I (@20) (30001 2908 | MON | 4 4T 58,167 | 03/08/2019 03/01/2032
31307U-VF-2 |FHJ37814 -RMBS 1 4 1A ... 248366 | 105710 257498 | 243,589 27 £ I I (162)1 (3000 2388 MON | 609 7,308 | 12/01/2017 | 10/01/2032
3132M9-T5:3 |FHQ28972-RMBS c. 4 TA 1393239 | 108414 14170340 1307.085 | 19885471 | | N I (A000 | 21131 MON | 43870 52,282 | 12/23/2014| 10/01/2044
3132WN-UV-2 | FH Q48695 -RMBS 4 1A .. 641,060 | 110307 | 685703 | 621,634 L I ] (4000 2860 | MON | 2072 24,865 103/04/2019 06/01/2047
3132XT-AE-8 |FH Q50904 -RMBS 4 1A oMzt 08847 | 7697611 707,196 ALl I I (201 (3500 3477 MON | 20631 24,752 | 02/25/2019| 09/01/2047
3133KG-LG-1 |FHRAT227 -RMBS 4 TA 1434639 | 105096 | 14741231 14026411 14292831 | @ sl (3000 2226 | MON | 38T 42,079 109/30/2019/ 08/01/2049
3132DV-KV-6 |FH SD7508-RMBS 4 1A 2377529 | 109337 | 2475735 2,264,313 02365020 (19993) . (35001 1905| MON | 66041 79,251 | 1111412019 10/01/2049
3132A8-6Y-0 |FHZSB087 -RMBS 4 1A . 4337936 | 105036 | 44946031 4,279,099 CAS339AT 2834) . (2500 2023 | MON | 8915 | 106,977 | 08/05/2019| 04/01/2033
31403D-XF-1 |FN 745078 -RMBS 4. 1A . TnTary 106946 | 82725 77,353 S TT8S S (2309 2075 MON | LN 2,723 | 01/25/2007 | 10/01/2036
31407X-XZ-9 |FN 844096 -RMBS 4 1A .. 24800 1132100 27676 | 24447 AT (O] 6000 5793 | MON | 1220 1,467 |11/16/2005| 11/01/2035
SMTGF27 |FNABO1B4-RMBS - 4 TA | 308346 | 107.665| 323884 300825 | S0 I I ony (3000 23311 MON | 782 9,025 |02/02/2016 | 04/01/2043
S313BE0-KJ-7 |FNAJT496-RMBS |c 4 1A ... 285238 | 105084 290305 | 276,260 (e R ®82) (3000 2108 ) MON | 891 8,288 | 12/09/2011 12/01/2026
3138WB-UK-9 IFNAS2385-RMBS |c. 4 1A ... 506,398 | 1101281 5218321 479,288 C0904530 @4 (4000 2355 | MON | 1598 19,172 105/08/2014 05/01/2044
3138WD-BZ-3 |[FNAS3655-RMBS - 4 TA | 561685 | 11477 577015 517608 | 559870 | @8 (4500 2220 MON | rea) 23,292 | 08/06/2015/ 10/01/2044
3138WE-KK-4 |[FNAS47O7-RMBS |c 4 1A .. 730673 | 1088781 TeTAT8 | 704,900 CT28933 @of (3500 2339 MON | 2096 24,672 | 08/06/2015| 04/01/2045
3138WG-DN-1|FN AS6408 -RMBS |c. 4 1A ... 2916838 | 107.695| 269151 275,699 L2034 O] I (3500 1766 | MON |~ 804} 9,649 | 07/06/2016 | 01/01/2046
3138WG-FT-6 |[FNAS6477 -RMBS g 4. 1A ... 208493 108657 25152 207,214 CO208ATTE (1521 (3500 | 32441 MON | 604\ 7,252 10228/2019 | 01/01/2046
3138WG-G6-5 | FNAS6520-RMBS |c 4 1A .. 322082\ 107.695| 3294911 305,948 C089T (2nr (3500 1890 MON | - 892f 10,708 |10/25/2016 | 01/01/2046
3138WL-CM-3 |FNAS9975-RMBS - 4 TA 851921 102749 836771 81438 sagar| | 8] T (A000 | 24591 MON | o 2rtf o 3,258 |12101/2017 | 07/01/2047
3138Y4-6V-6 |FNAX3583-RMBS |c 4 1A .. 483269 | 100413 465083 | 463,151 L N @n| (3500 23211 MON | 138 16,210 |12123/2014 07/01/2042
3140FE-5K-6 |FNBD7149-RMBS 4 1A 5876779 | 108973 | 635085 | 5,827,943 CS8TSM @ (35000 37| MON | 169981 203,978 | 02/25/2019 | 04/01/2047
3140FX-DM-1 |FNBFO107 -RMBS 4 TA | 776691 115621 833952 721283\ mesa2 @ (4500 | 24841 MON | 2105 32,458 | 07/25/2017 | 06/01/2056
3140FX-D7-4 |FNBFO125-RMBS 4 1A ... 265309 110842 28168 | 250,958 265200 )| . (4000 24721 MON | 87| 10,038 |10/13/2017 | 07/01/2056
S140FX-EE-8 |FNBFO132-RMBS 4 1A Coodt120 2722y 3105421 275,494 C2%099 | (] (4000 24811 MON | 818 11,020 107/14/2017 | 07/01/2056
3140FX-E4-0 |FNBFO154-RMBS 4. 1A ... 304005 107882 315589 | 292,532 C03047 (260) (3500 2335) MON | 83| 10,239 108/17/2017 | 11/01/2046
S140FX-FN-7 |FNBFO172-RMBS 4 1A .. 98785 | 1103011 105579 | 95,719 - N I I .. 40001 2986 | MON | 319 3,829 |02/13/2018 | 01/01/2041
3140FX-GG-1 |FNBFO198 -RMBS 4 TA | 489541 10295| 524316 | ATS3TT 489019 S N I (A000 | - 3M7) MON | 15850 19,015 105/25/2018 | 11/01/2040
3140FX-GK-2 |FNBF0201 -RMBS 4 1A . 440,700 110911 480995 | 433,676 O AOBAT G2 (4000 3535 MON | 14460 17,347 109/17/2018 | 08/01/2051
3140FX-GL-0 | FN BF0202 - RMBS 4 1.A 322,269 | 111.720 345,632 309,374 322,364 (88) 4.500 | 3.353 | MON 1,160 13,922 | 07/17/2018| 01/01/2051
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3140GT-v3-1 |FNBH5133-RMBS 4. CUMA 2442011 103831 248529 239,129 CO2ASBAT ey (27641 15121 MON | - sSTf 6,725 |08/22/2017 | 09/01/2047
3140GUKS-5 |FNBHS704 -RMBS 4 CMA 248,867 | 105660 | 219741 244,155 C2ATBRT (1620 (30001 2379 MON | 610 7,325 |12101/2017 | 10/01/2032
S140H1-VX-5 |FNBJ0B29-RMBS 4 TA 3145654 110124 3362259 | 3083159 | dt3r249 ) | @260) (4000 2797 | MON | 0177 122,126 | 03/04/2019| 03/01/2048
3140HE-AJ-1 |FNBKOS0S-RMBS 4 CUMA 486,123 | 12794 531462 471,178 L7 N G (4000 28141 MON | 1w 18,847 103/04/2019 | 07/01/2048
3140HM-ZD-9 |FNBK7939-RMBS 4 CMA 224343 | 110676 2416951 218,380 25y T G30 (4500 3691 MON | 819 9,827 | 11/05/2018 | 11/01/2048
3140HP-S9-9 |FNBK9S43-RMBS 4 TA 7192 10692 18235 1eAT4L mode Gl I I (AS00 1 32131 MON | 62 . 741103042019/ 11/01/2048
3140J5FG-9 |FNBM1066-RMBS 4 U D 99,505 | 109490 | 104070 95,050 T I I @) 40001 2565) MON | 37 3,802 | 12/01/2017 | 02/01/2047
314007-VZ'5 |FNBM3331-RMBS 4 CMA 7120893 | 108904 | 115865 | 7,084,761 CA20209 @SS (3500 3279 MON | . A 247,967 | 03/04/2019 | 08/01/2047
3140J8-MN-0 | FNBM3964-RMBS 4. CUMA 772130 109858 | 839976 | 764,603 BTN R (o) (3500 3477 MON | 2230 26,761 102/28/2019/ 07/01/2046
314009-ME-8 |FNBM4856-RMBS 4 CMA 8,958,209 | 110340 95798711 8,682,131 C89SSMT (1989 . (4000 2965| MON | 28940 347,285 |02/25/2019| 04/01/2047
314009-T9-2 |FNBMS075-RMBS 4 TA 4905079 | 108647 | 5403072 4973065 | 4906863 | L L O (3000 33431 MON | 124381 149,192 | 02/25/2019| 08/01/2046
3140JA-CQ-9 |FNBM5478 -RMBS 4 CUMA 1725964 | 111660 | 18400011 1,647,944 CAT28sy Ge2) (4500 2922 MON | 6180 74,157 | 03/01/2019| 01/01/2049
3140JA-EU-8 |FNBMS546-RMBS 4 CMA 1085607 | 112079 | 179579 | 1,052,452 JA0es2e2 | (18 (3500 3401 MON | 30701 36,836 |02128/2019 05/01/2044
3140JA-GD-4 |FNBMSS95-RMBS 4 TA | 204609 | 110063 | 320747 w1421 24540 (5421 I I (3500 3145) MON | 80 10,200 102/28/2019 | 08/01/2045
31400ANJ-5 |FNCA3092-RMBS 4 CMA 1674108 | 110692 | 1774364 | 1,602,976 J 1885236 @O (4500 3211 MON | 6oy 72,134 | 02/21/2019| 02/01/2049
31400B-3Q-9 |FNCA4406 -RMBS 4 CMA 4,758,383 | 105246 | 4909409 | 4,664,680 LA I (4838 (3000) 2328 | MON | neez| 139,940 | 10/3012019/ 10/01/2049
3140X4-HE-6 |FNFM1152-RMBS 4. CUMA 2205519 104355 2211749 | 2,176,947 22038810 | 0] I ,2500 1 2012 MON | 45351 54,424 1 10/242019| 07/01/2033
3140X7-5M-7 | FN FM4451 -RMBS 4 CMA 3,969,223 | 106480 | 3976846 | 3,734,641 R I I e (2500 1220 MON | 0415 DU 15,561 | 10/09/2020 | 09/01/2050
3140X8-EE:3 |FNFM4632-RMBS - 4 TA 29464141 104970 2964194 | 2823863 | 2943924 @A) ,2000 1 1083 MON | 47060 4,706 | 10/22/20201 10/01/2050
31418AX5-2 |FNMA1SS9-RMBS ¢ 4 CUMA 560,065 | 106812 Startr | 538,120 S I S0] (3000 1936 | MON | 13450 16,144 108/15/2016 | 09/01/2043
S1418C-NT-7 |FNMA3101-RMBS 4 CMA 95436 | 108923 | o778 | 89,585 CSATES (C20] I (4500) 25141 MON | 3%6) 4,031 |12/04/2017| 08/01/2047
31418C-QC-1 |FNMA3150-RMBS 4 TA 92198 | 108923 oaraty 86428\ o1408| ] @ (AS00 1 25311 MON | 824 3,889 | 12/04/2017 | 10/01/2047
31418D-UG-5 | FNMA4182-RMBS 4 CMA 4622549 | 103942 48514110 4475014 LA 0 I I G130 (2000 1311 MON | TAS8| 14,917 110/07/2020 | 11/01/2050
3136A0-YR-2 | FNR 2011-87 JA - CMORMBS 4 A 203,705 | 101188 ) 206406 | 202,927 C28093 ) )] (3000) 2671 MON | 782) 8,788 | 03/19/2018 | 06/25/2040
35563P-GG-8 | SCRT 2018:3 MA - CMORRMBS 4. CUMA 6745 | 106348 21290 67,824 Co Ay (201 I (3500 | 3650 MON | e 2,374 | 08/09/2018 | 08/27/2057
2699999 U.S. Special Revenue - Residential Mortgag 84,766,798 | XXX 89,603,468 83,004,256 84,637,774 (79,820) XXX | XXX | XXX 226,475 2,509,347 | XXX XXX
3137B1-UGS |FHMS K027 A2-CMBS 4 A 596,540 | 103845 | 607493 | 585000 | . seBe33| | ean| 2637 | 2222 MON | 1286 15,426 | 08/04/2017 | 01/25/2023
3137B2-HN-3 |FHMS K-028A2-CMBS 4] 1AL 662037 | 105164 | 67791 | 635000 | 644gt0| | G| 3411|2250 | MON | 1646 | 19,755 | 08/03/2017 | 021252023
313783602 |FHMSK020A2-CMBS 4 A ] 2126100 | 105716 | 214603 | 2030000 | 2085803 | . | w8 3316|2336 MON | s610| 67,360 |08/02/2017 | 02125/2023
3137BW-WD-2 |FHMS K725 A2-CMBS N Y S 514981 | 107667 | 5383% | 500000 | . s0B4ss| | easyl 3002|249 | MON | 1251 2,502 | 0412412017 | 01/25/2024
3137BW-WD-2 | FHMS K-725A2-CMBS 4o Aa | 514,981 | 107667 | 538335 | 500000 | 50454 | | ead)| 3002|249 | MON | 1250 27518 | 0412412017 | 01/25/2024
3136LIVF-4_ |FNANGO13- CMBSRMBS 4 A 884610 | 101186 | 890372 | gro9% | . ee03so| | w2l 2260 | 2082 MON | 12l 20,218 |06108/2017 | 03/01/2022
3138LJ4T4|FN AN6233-CMBSRVBS 4] 1AL 418404 | 07837 | 41610 409573 | 4008 | L )| 3020| 2842| MON | 1068 | 12,575 | 08[25/2017 | 12/01/2024
3138LKAX-3 |FN AN6G41-CMBSRVBS 4o lAa | 254219 | 106582 | 26395 | 250000 | 281899 | )] I 2710|2524 MON | s3] 6,888 |08/10/2017 12101/2023
3138LK-TE-7 |FN AN6848 - CMBS/RMBS 4 1.A 301,927 | 103.813 306,262 295,012 297,930 (1,241) 2.650 | 2303 | MON 673 7,948 |08/30/2017 | 07/01/2023
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3140HS-JK8 |FNBL1165-CMBSRMBS I R DO S B 193322 | 112218 | 216869 | 193262 | 98098 | )| B 3620|3599 MON | s3] 6.996 | 10130/2018] 01/01/2026
3140HS-JL-6 |FNBL1166 - CVBSRMBS e A 173990 | 112215| 195,182 173936 | eeTal | ©). 3620| 3599 MON | 85| 6.296 |10/3012018 | 01/01/2026
302970-AG-3 | FRESB2019-SB59 ATF-CMBS | | | 4| 1A 218347 | 108217 | 235266 | 207282 | 28077 (| (82 3470| 3397| MON | 68| 7,540 |02113/2019] 01/25/2029
302970-AH-1|FRESB 2019-SB59 ATH - CMBS 4o lAa | 416401 | 100661 | 454304 | 44363 | 4ol | 628 3610| 2570| MON | 1247 14,959 |02/13/2019| 11/25/2038
302970-AF-5. |FRESB 2019-SB59 ATH - CMBS 4 A s34 | 10722 346114 | s22801 | o s020s( | Gas9l 3330 | 1890 MON | . 8| 10,749 | 02/13/2019) 11/25/2038
2799999 U.S. Special Revenue - Commercial Mortgage-Back 7,600,193 | XXX 7,848,073 7,406,165 7,474,058 (41,846) XXX | XXX | XXX 18,956 226,730 | XXX XXX
OI754R-YH4 |USBR2015-1A-ABS | | 4| TAFE | 225595 90842| 2572 | 26090 | 2520 | e ... |.o7| o8| MON| ol 2,853 | 09/0712017 | 0212612043
91754RYG6 |UTSHGR 2014-1NTS-ABS AN T C N D V- B 288564 | 99569 | 288809 | 200089 | 29132 R R <] D ... |.oes| o7m|MON| Bl 3,512 | 06/26/2017 | 12126/2038
2899999 U.S. Special Revenue - Other Loan-Backed and Str| | | 514,159 | XXX 514,541 516,149 514,426 (29) XXX [ XXX [ XXX 42 6,365 | XXX XXX
3199999 Subtotals — U.S. Special Revenue 97,665,163 | XXX 102,953,769 95,621,570 97,342,907 (139,627) XXX | XXX | XXX 281,570 2,899,788 | XXX XXX
00038A-AB-9 |ABB TREASURY CENTER (USA)INC| | |1 | TGFE | . 245203 | 101.668 | 233836 | 230000 L L O (38%) o..........|.4000) 2286 oD | 0901 9,200 | 05/18/2017 | 06/15/2021
002824-8G-4 | ABBOTT LABORATORIES U I - R LC L 431932 | 13re2| 551248 | 400000 | - 429545\ R I (| I oo | ATR0) 4099 MN o 1636 19,000 {03/04/2019 | 11/30/2036
002624-BM-1 |ABBOTT LABORATORIES | | L 1GFE | 206312 | 114651 ) 229302 200000 048241 | o8 S L 7C0 I IE N L I 2282 7,750 |03/08/2019 | 09/15/2025
002824-BQ-2 | ABBOTT LABORATORIES | | 12| TGFE | ... 182,349 | 101676 | 181014 185000 1824770 280 1400 158551 oD | [ 1,338 06/222020 06/30/2030
00287Y-AQ-2 |ABBVIEING oot 2BFE L 3141511 111495 334485 300000 | 3122y e ... | %600) 2644\ MN oo 14100 10,800 [ 10/16/2019 | 05/14/2025
00287Y-AY-5 |ABBVIEINC o M2 2BFE L 940,380 | 110.807 | 1,108970 | 1,000000 | 954,087 R R £ S| .3200] 4164} MN | sy 32,000 |02121/2019) 05/14/2026
00287Y-BC-2 |ABBVIEING - || 12| 2BFE | 307,167 109089 | 321267 300000 | 04566 QR ] I I 3780 SATS | OMN 14690 11,250 | 04/12/2019 | 11/14/2023
00287Y-CS-6 |ABBVEINCG o N2 2AFE L 250648 | 103158 ) 21895 250000 256000 U R 74| I S < I I I 25401 4,313 | 05/14/2020 03/15/2022
00108W-AA-8 |AEPTEXASING | | 2 2BFE | 748701 103151\ e 75000 TS LN ... |.2400) 243%| AO | a0 1,800 (09/19/2017| 10/01/2022
(010392-FT-0 |ALABAMAPOWERCO | | 12| TEFE 1 99,665 | 118005 | 1180051 100000 9675 | (S ..., |.%4%0) 3468| AO | 863 3,584 109/12/2019 | 10/01/2049
00507U-AS-0 |ALLERGANFUNDINGSCS | cp2 | 2CFE | 741518 | 106.644 | 799830 | 750000 743889 | 138 S| %s00) 4013 MS oo 83ez| 28,500 | 03/01/2019| 03/15/2025
01882Y-AA-4 | ALLIANT ENERGY FINANCELLC | | 12| 2BFE | 69965 | 107.209 | 750460 700000 69986 | ] O 3780 3789 D ) T I 2625 | 06/06/2018 | 06/15/2023
36186C-BY-8 |ALLY FINANCIALING ol USARE 658,062 | 147001 793805 540000 | 646152\ U N )] I ... |.800O] 5560 MN -\ 7200 43,200 | 02/08/2019/ 11/01/2031
023135-BR-6 |AMAZON.COMINC S| M2 MEFE L 1094839 1021321 1118345 | 1,095,000 |~ 1094867 | R 20 ... |.t0) 1205 D 1oz o 6,570 | 06/01/2020  06/03/2027
025816-BD-0 |AMERICANEXPRESSCO | | | | 2AFE | 957,790 | 104409 1044000 1000000 or9088 | 103400 (28501 37921 D | 2135 26,500 | 11/27/2018) 12/02/2022
025816-BR-9 | AMERICAN EXPRESSCO 2 CUZAFE 1996341 109258 | 2185161 200000 199742 R S ... |. %000} 3036 AO | Wiy 6,000 | 04/15/2019 | 10/30/2024
025816-85-7 |AMERICANEXPRESSCO o |2 MGRE 129,882 | 106376 | 138289 | 130000 | 129949 U By S| .3400) 34190 FA sz 4,420 |02/22/2018 | 02/27/2023
025816-BW-8 | AMERICAN EXPRESSCO U R Y R LC L 159,834 | 108334 | 1733341 160,000 1599141 R 20 S B (0L BT~ I W I 2434 5,920 |07/31/2018 | 08/03/2023
02665W-CA-7 | AMERICAN HONDA FINANCE CORP 1 CIGFE 250,000 | 104200 | 260725 250000 250000 R Y ... |.2600f 25991 MN | o 813) 6,500 | 11/13/2017 | 11/16/2022
02665W-CJ-8 | AMERICAN HONDAFINANCE CORP |~ | |1 | 1GFE | .. 499141 107801\ 539011 00004 061 e (34501 3487 oo 800 1,725 1 07111/2018 07/14/2023
03027X-AD-2 | AMERICAN TOWER CORP oot 2CFE 687,785 113254\ 736151 650000 | 674537 | R N (1)) I ... |. %000} 3708 FA \ 22t8 32,500 | 02/21/2019| 02/15/2024
03027X-AT-7 | AMERICAN TOWER CORP 1,2 2.CFE 351,645 | 108.828 380,898 350,000 351,137 (321) 3375| 3270| MN 1,509 11,813 | 04/11/2019| 05/15/2024
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03027X-BB-5 | AMERICAN TOWER CORP. 12 C2CFE | 2042|0235 | 200766 | 205,000 204488 64l 13004 13551 MS | 15400 06/01/2020| 09/16/2025
03027X-BG-4 | AMERICAN TOWER CORP 12 J2CFE | 632168 | 100945 641,011 635,000 o823 681 8751 19241 AO | 3076 09/23/2020| 10/15/2030
(032654-AL-9 |ANALOGDEVICESING 12| 2AFE | 390172 1018161 407.264 | 400000 | 396800 | 33501 o ,25004 3385 D | T2 10,000 | 12/27/2018 | 12/05/2021
03523T-BX-5 | ANHEUSER-BUSCH INBEV WORLD 12 2AFE 1661513 1 113905 | 1731386 1,520,000 Jresarszy @orn| AA50 1 e W 27685 20,750 |10/07/2020| 01/23/2025
(035240-AL-4 | ANHEUSER-BUSCH INBEV WORLD. 12 2BFE ... 659406 | 117.920| 707520 600,000 coestd2 ®584) 4000) 26541 AO | 5201 24,000 | 10/16/2019| 04/13/2028
(036752-A-2 |ANTHEMINC 12| 2BFE | 1711,333 | 106994 | 17228031 1610000 | 17058951 | Ga) 23751 0841 ez 10/07/2020 | 01/15/2025
037389-BB-8 |AONCORP 12 2AFE 517145 1208141 604070 | 500,000 Cosmases | (1857 4500) 4083| JD | 1o 22,500 | 02/21/2019 12/15/2028
037833-AS9 |APPLEINC T 1BFE .. 705663 | 110455| Toss | 700,000 S 703224 (8%8) . (34500 33031 MN o 3690 | 24,150 102/21/2018| 05/06/2024
037833-BX-7 |APPLEINC 12 1BFE .. 798534 | 142151 995,057 | 700,000 RN R (1.288) ABS0 | 4128 FA | (ETEN 32,550 | 02/21/2019| 02/23/2046
037833-CU-2 |APPLEINC 12 1BFE ... 182086 | 107.851( 194132 180,000 o 8N0ST (308) (2850 2661 MN | T8 5,130 |06/21/2017 | 05/11/2024
037833-DP-2 |APPLEINC 12| 1BFE ... 1.356,601 | 108000 | 1479600 1370000 | 18581910 12180 L2200 2310 MS | 9209 30,140 | 09/05/2019| 09/11/2029
037833-DU-1 |APPLEINC 12 1BFE .. 3062008 | 103020 | 3136959 | 3,045,000 S30e213 o) 1850 18851 MN | 6978 25,121 06/26/2020| 05/11/2030
038222-AN-5 | APPLIED MATERIALS INC 12 1GFE ... 149426 103704 | 156,556 | 150,000 CoMeAsT sl TS0 792 D p o219 1,327 | 05/26/2020| 06/01/2030
038522-AQ-1 |ARAMARK SERVICESINC 12| AAFE L 728841 105500 759600 | 720000 | meee | | 630 (5000 51421 FA ) 18000 34,750 | 05/21/20201 02/01/2028
00206R-CN-0 |AT&TINC 12 2BFE 17769 AttAeT | 2001011 180,000 T8 3431 (34001 3629 MN | 782 6,120 | 06/09/2017 | 05/15/2025
00206R-CT-7 |AT&TINC 12 2BFE . 432804\ MSTTON 463116 400,000 CABST3 (5.030)| 4425) 2664 FA 1 6142 16,500 | 10/16/2019 02/17/2026
00206R-DQ-2 |AT&TINC 12 2BFE ... 2502851 116994 292485 | 250,000 S N (U (Sl A0 423831 MS | 3s42 10,625 102121/2019 | 03/01/2027
00206R-HJ-4 |AT&TINC 12 2BFE . eargr ) 1192641 769253 | 645,000 oo ea2so a2z 43501 44 MS | 93831 28,058 | 02/13/2019| 03/01/2029
00206R-x-1 |AT&TINC 12| 2BFE | 778846 106710 832338 | 780000 | meeT 20 ,23004 23231 D | 14950 9,120 |05/21/2020 | 06/01/2027
052769-AD-8 |AUTODESKINC 12 2BFE . 3851141 114405 400418 | 350,000 IR N 789 A3 | 40090 D | est 15,313 102121/2019 | 06/15/2025
0534BE-AT-6 | AVALONBAY COMMUNITIES INC 12 1GFE ... 183,398 | 110240 | 187408 | 170,000 AT @2138)| 42000 2815 JD f o 8T 7,140 | 06/12/2017 | 12/15/2023
05348E-BC-3 | AVALONBAY COMMUNITIES INC 12| TGFE | ... 264716 106720 282808 | 265000 | 24739 20 (23004 23121 MS | 2032 3,149 102/10/2020 | 03/01/2030
05348E-BH-1 | AVALONBAY COMMUNITIES INC 12 1GFE .. B47,108 | 107675 | 699888 | 650,000 o er2d4y 186 (24500 24881 0 1o 7343 2,345 | 05/08/2020 | 01/15/2031
05523U-AK-6 | BAE SYSTEMS HOLDINGS INC T 2BFE .. 233894 113010 252853 | 221,000 280621 AU U -1V I (3800) 3345\ AO | 2013 8,626 | 05/11/2017 | 10/07/2024
058498-AW-6 |BALLCORP |12 SAFE 6271y 99875 634206 | 635,000 .. 632674 ()] I [CA . 28751 2017 FA 6998 . 08/13/2020| 08/15/2030
05964t-AB-1. | BANCO SANTANDER SA c 1GFE o.20024 115729 231458 200,000 208904 (965) 42501 3630 AO | 1889 8,500 |08/07/2017 | 04/11/2027
06051G-FF-1 |BANKOF AMERICACORP - -~ | | | TGFE | ... 179,348 | 111040 188,768 | 170000 7403y 39 (4000 3098 AO | L 6,800 | 06/05/2017 | 04/01/2024
06051G-GC-7 | BANK OF AMERICA CORP 2 2AFE .. 500,000 | ~t16071 ) 580355 | 500,000 800000 41831 41821 MN 2002 20915 |11/21/2016| 11/25/2027
06051G-GF-0 | BANK OF AMERICA CORP 125 1GFE 822401 114879 344837 | 300,000 UL I I @851 (38241 2684 0 1 51301 11,472 110/16/2019 01/2012028
06051G-GK-9 | BANK OF AMERICACORP 125 TGFE | ... 180,502 | 103.208 | 185,774 180,000 1801460 S N I (28811 28181 AO | o 95| 5,186 | 06/05/2017 | 04/24/2023
06051G-GR-4 | BANK OF AMERICA CORP 125 1GFE LT3 | 113624 | 1988420 | 1,750,000 S AT8050 36041 (3593) 3875 M 27946 62,878 | 02/21/2019| 07/21/2028
06051G-HD-4 | BANK OF AMERICA CORP 125 1FFE .. 542,965 | 113136 614328 | 543,000 A Y I al (34190 34200 JD p o S6T) 18,565 | 12/20/2017 | 12/20/2028
06051G-HF-9 | BANK OF AMERICA CORP 125 1FFE ... 260,000 | 106877 | 217880 | 260,000 260000 (3550 35851 MS | 20141 9,230 |0228/2018 | 03/05/2024
06051G-HM-4 | BANK OF AMERICA CORP 125 1GFE _. 100,000 | ~118.100 | LALL 100,000 100000 A 4 oo 184 4,271 | 07118/2018 07/23/2029
06367T-4W-7 | BANKOF MONTREAL 1 D 1CFE 1 99,883 | 100.808 | 100808 100000 99989 | E 2 I I 34004 3139 AO o ET2 3,100 {04/10/2018 | 04/13/2021
06368E-A3-6 | BANK OF MONTREAL cn 1FFE . 1384100 | 100381 1390217 1,385,000 Jseaney 200 0450 04720 D | o %98 12103/2020 | 12/08/2023
06406H-CX-5 | BANK OF NEW YORK MELLON COR 2 1.F FE 1,014,280 | 109.920 1,099,200 1,000,000 1,009,942 (2,572) 3250 | 2958| MS 9,931 32,500 [04/11/2019| 09/11/2024
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06406R-AA5 [ BANK OF NEW YORK MELLON COR 2. CAFFE | 1etge4| to2ser| 1843151 180,000 L O (@30) (2800 2347 FA | 18120 4,680 | 05/3012017 | 021072022
06406R-AB-3 | BANK OF NEW YORK MELLON COR 25 JMFFE L 424088 114270 457080 | 400,000 BIRE 7V I (3.068) (34421 2530 FA 1 5507 13,768 | 10/16/2019 02/07/2028
06406R-AG-2 | BANK OF NEW YORKMELLONCOR | | | | TFFE | . 99,891 107.306 | 107,306 100000 99951 0 (3500 85221 A0 | B3 3,500 |04/23/2018 | 04/28/2023
(06406R-AJ-6 | BANK OF NEW YORK MELLON COR . 1EFE . 599891 108156 648941 60,000 R I I 21 (34501 34531 FA | 805 2,070 |08/07/2018 | 08/11/2023
06738E-AW-5 | BARCLAYSPLC ciz. 2CFE ... 659,995 | 115640 | 809,480 | 700,000 666587 | | 35811 4836) 5638| MN | 4890 33,852 |02/14/2019) 05/09/2028
06738E-BQ-7 |BARCLAYSPLC 2 L 2BFE | 610,000 | 100726 | 614429 | 610000 | 610000 b 0074 1007 D ) 888 12103/2020 | 12/10/2024
91911K-AN-2 | BAUSCH HEALTH COMPANIES INC c 12 3BFE ... 516000 103729 | 5186451 500,000 Jos12803 G397 (5500) 4028| MN | 4583 13,750 | 06/18/2020 | 11/01/2025
07274N-AL-7 | BAYER US FINANCE IILLC 12 2AFE o 1ees4zy mredr| 2852041 200,000 oo 1e8gso L2 4375) 4482 JD o389 8,750 | 06/18/2018 | 12/15/2028
07274N-AY-9 | BAYER US FINANCE II LLC T 2AFE A I A 2 D 2y 103,000 co 240 (een (5500 3332 FA | 210 5,665 | 10/25/2019 | 08/15/2025
(075887-BT-5 | BECTON DICKINSON AND CO 12 2CFE ... 430083 | 103381| aasr) 421,000 BIRE 2 6 I (660) (28941 2730 JD f o 888) 14,767 107/31/2017 | 06/06/2022
075887-BW-8 | BECTON DICKINSONANDCO 12| 2CFE | 385312 Mm4rez| 459128 | 400000 | ,‘eB16 | W8T (37004 42000 D ) 10280 14,800 |08/06/2018 | 06/06/2027
084664-CW-9 | BERKSHIRE HATHAWAY FINANCE 12 1CFE .. 7784001 101378 790748 | 780,000 CTBAATE 2 1450 1472 AO 2388 10/05/2020 | 10/15/2030
092113-AH-2 |BLACKHILLS CORP 12 2AFE .. 71,594 109696 | 8787 70,000 Co 70888 )] I A4250) 3746 MN o 286 2,975 | 08/21/2018 | 11/30/2023
09261B-AA8 | BLACKSTONE HOLDINGS FINANCE [ TEFE | 938,280 | = 99609 | 936325 | 940000 | 938319 L T (1600 16191 MS | g4t 09/22/2020| 03/30/2031
05565E-AL-9 | BMW US CAPITALLLC 12 1FFE .. 176558 | 100938 | 181688 | 180,000 S AMS 819 18501 23200 MS | %81y 3,330 |05/30/2017 | 09/15/2021
05565E-BC-8 | BMW US CAPITALLLC T 1FFE .. .19980 | f01.886| 208771 20,000 CooMeee [4 (3400) 3434 FA 4 261 680 08/07/2018| 08/13/2021
05565E-BK-0 | BMW US CAPITALLLC |12 1FFE o l4erdsz | 112625 1e18113) 1,490,000 JNABTTOS S (3900 3938 AO | 13236 29,055 | 04/06/2020 04/09/2025
05581K-AB-7 |BNP PARIBASSA c 1GFE .. 373860 | 1091341 409253 | 375,000 O STAdB0 L (3800 38491 4 1 6769 14,250 | 01/03/2017 | 01/10/2024
09659W-2F-0 |BNP PARIBASSA (2 D TGFE | ... 198,928 | 118611\ I 200000 | 1991831 2 R I AA00 | 4466 FA ) 33491 8,800 |08/07/2018 | 08/14/2028
099724-AL-0 |BORGWARNER INC 12 2BFE . 1eddsz 107519 200779 195,000 Codeddery ¥ (28501 26941 W) 2156 1 06/16/2020| 07/01/2027
10112R-AW-4 | BOSTON PROPERTIESLP 12 2AFE .. Mege2 | 1087481 130498 | 120,000 Somesezy 2 3800) 3985\ FA | 100 4,560 | 05/09/2018 | 02/01/2024
J0112R-AZ:7 |BOSTONPROPERTIESLP 12| 2AFE | 59,854 | 109408 | 656451 60000 599161 L O 32004 8237 o 88y 1,920 | 11117120171 017152025
10373Q-AB-6 | BP CAPITAL MARKETS AMERICA IN 12 1FFE _. 140000 113401 158761 140,000 o000 37961 3796 MS | 1416 5,314 09/18/2018 | 09/21/2025
10373Q-AD-2 | BP CAPITAL MARKETS AMERICA IN 12 1FFE ... .60000 | 109.315| 65589 | 60,000 oo 80000 37900 3789 FA 4 816 2,274 111/01/2018 | 02/06/2024
10373Q-AY-6 | BP CAPITAL MARKETS AMERICA IN |12 1FFE .. 174,009 108183 | 1839111 170,000 B VATCICN R (o98)| (32241 2833 AO | w2y 5,481 | 06/06/2017 | 04/14/2024
05565Q-CP-1 | BP CAPITAL MARKETS PLC cn 1GFE ... 505550 | 109.834| 549170 | 500,000 Co803342 099 (38141 3585\ FA | 7469 19,070 |09/18/2018 | 02/10/2024
110122-CI-8 |BRISTOL-MYERS SQUBBCO 12| TFFE | 1668501 | 108620 | 1819385 1675000 1670553 | wery o L2800 20791 ) 209141 58,020 | 05/07/2019| 07/26/2024
11134L-AF-6 |BROADCOMCORP 12 2CFE . 495,130 108131 540655 | 500,000 L I I oz (36251 3849 W 8358 18,125 | 04/10/2019 | 01/15/2024
11134L-AH-2 |BROADCOMCORP 12 2CFE ... 80270 | 124214 674526 | 600,000 800256 | (U] 3875) 3867 W 1 7] 23,250 | 10116/2019| 01/15/2027
12189L-AL5|BURLINGTON NORTHERN SANTAF L2 TEFE 1 98524 | 1039321 1038321 100000 994031 ] oo I (30501 34231 MS | iy 3,050 |05/23/2018 | 09/01/2022
13645R-AP-9 | CANADIAN PACIFIC RAILWAY CO ci 2AFE .. 183467 | 104166 | frroe2| 170,000 RTEATC T @979 45000 2665\ 0 1 35281 7,650 |06126/2017 | 01/15/2022
[13648T-AA-5 | CANADIAN PACIFIC RAILWAY CO C (12 2AFE . 94812 105229 99,968 | 95,000 Ll I L3 I (20500 2072 MS | 628) 974 03/03/2020| 03/05/2030
14040H-BN-4 | CAPITAL ONE FINANCIAL CORP 2. 2BFE L 481270 474y 570870 500,000 B I IR 2005 37501 4306 MS | 58331 . 18,750 10221/2019 | 03/09/2027
14040H-BT-1 | CAPITAL ONE FINANCIAL CORP 2 2AFE .. 198716 | 109893 | 219786 | 200,000 199089 2190 (33001 3428| AO | ey 6,600 |04/12/2019 10/30/2024
AMT8I-AZT |CARGILLING - [ TFFE | 196,675 | 102548 | 1938161 189,000 A4 R I aenf oo 32501 22490 MN o 788 6,143 |08/01/2017 | 11/15/2021
14912L-6U-0 | CATERPILLAR FINANCIAL SERVICE | C T 1FFE .. 193,700 | 100867 | 01734 200,000 R N 1522 7004 2487 FA ) wa 3,400 | 12/05/2016 | 08/09/2021
149123-CH-2 | CATERPILLAR INC 1,2 1.F FE 1,481,939 | 110.309 1,643,604 1,490,000 1,482,459 520 2.600 | 2.662| AO 8,824 19,370 | 04/06/2020| 04/09/2030
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125136-8F5 [CcOWLLC || 12| 3CFE | 63283 | 102095 | 643199 | 630000 | 62728 | )] I R 3250 | 31891 FA | [£:5CH P 08/13/2020) 02/16/2029
15135B-AR-2 |CENTENECORP | | L SAFE | 19832 106231 21246 | 20000 198620 | L I P 42501 434 D 1o 38| 871111212019 12/15/2027
15135B-AT-8 |CENTENECORP | | 12| SAFE | 279781 111450 22300 200000 | 272900 )] T I 4625 2851 JD | anoo 4,625 | 10/07/20201 12/15/2029
15135B-AW-1 |CENTENECORP -~ | | 12| SAFE | 60,000 | 106.115 ) 63669 60000 60000 3000 3000 AO | R 09/23/2020| 10/15/2030
15137T-AA-8 |CENTENECORP | | 2 SAFE | 587,205 | 105596 | 596617 | 565000 | 582323 | | @y 53751 4rar) D 25310 30,369 |0228/2019) 06/01/2026
15189X-AP-3 |CENTERPOINT ENERGY HOUSTON | | [12 | TFFE | 178,281 1 100497 | 180895 180,000 179808 ] S I I 18500 2114 0D f 28y 3,330 |08/07/2017 | 06/01/2021
15189X-AU-2 | CENTERPOINT ENERGY HOUSTON | | |12 | TFFE | 1097791 1086151 nedrT | 110000 | 109783\ 3 I I 2900 | 28100 185 06/02/2020| 07/01/2050
12527G-AC-7 |CFINDUSTRESINC | | L SAFE | 667,368 | 104.375| 720188 | 690,000 | 676758 | | 502 ] 3450 | 4205\ oD | 1e84 23,805 |02/14/2019/ 06/01/2023
808513-AT-2 |CHARLES SCHWABCORP | | 12| TFFE | . 94,848 | f04821 ) 99,580 | 95000 94939 ) T B 2650 | 2682 S| L1 2,518 |12104/2017 | 01/25/2023
808513-AX-3 |CHARLES SCHWABCORP | | L TFFE | 99,933 | 113856 | 1385 | 100000 ( 99962 | | 2 I . 3850 | 3859 | MN | 481 3,850 |05/17/2018 | 05/21/2025
808513-BB-0 |CHARLES SCHWABCORP | | 12| TFFE | 614668 | 14761 705780 | 615000 | BT AL 4200 42120 MS | 6960 . 12,915 103/20/2020 | 03/24/2025
161175-BK-9 |CHARTER COMMUNICATIONS OPE | | |12 | ~2CFE | 62833 | 1154111 [ETES 650000 | 32001 | 208 | 4200 | 4655 MS | 8038 | 27,300 | 02/21/2019| 03/15/2028
16411Q-AG-6 | CHENIERE ENERGY PARTNERSLP | | 1.2 | 3BFE | . 123m | 108927 | 16520 | 110000 | M2155 0 15 T I 4500 4230 AO | 1238 5,211/111/04/2019 10/01/2029
166764-BG4 |CHEVRONCORP LS I 2 1CFE | 207366 | 100547 | sote4t| 300000 | 207700 L T R 2100 2308 MN | o 788) 6,300 | 12/05/2016 | 05/16/2021
166764-BT-6 |CHEVRONCORP | | L 1CFE | 107,246 | 1072511 urere | 110000 | 108391 aS ] 2895 | 3386 MS | 1044 3,185 |07/13/2018 | 03/03/2024
17275R-BC-5 |CISCOSYSTEMSINC | | LA TEFE | 492670 | 111551 5571755 | 500000 | 4433 | I R D 2950 | 3473 FA .\ 50401 14,750 102/21/2019 | 02/28/2026
125581-GX-0 |CITGROUPINC | | | ] SAFE | 655488 | 122356 | (SN B 600,000 | 646046 | | (S0)] I N 6425 | 4847 MS | "A 36,750 | 02/27/2019| 03/09/2028
A72967-JP-7 |CITIGROUPINC | | | | 2AFE | 180,464 | 110942} 19969 | 180000 | 180280\ ol ] N P 3300 3261 AO | 108 5,940 |06/21/2017 | 04/27/2025
A72967-KN-0 |CITIGROUPINC - | | ] 2AFE | 909439 112832 10493381 930000 | oz N O N 3400 | 37511 MN | 520 31,620 | 02/21/2019| 05/01/2026
172967-KX-8 |CITIGROUPINC | | 2. ] 2AFE | 409620 | 101727 | 406,908 | 400000 | 403258 | ol (] I D 1655) 11851 MJSD | STOY 9,932 |09/28/2017 | 09/01/2023
172967-LB-5 |CITIGROUPING | | 2] 2AFE | 585,356 | 100.760 | 579370 | 575000\ STTS46 | @9%) || 1296 | 0793  MJSD | or| 11,257 105/21/2018 | 12/08/2021
172967-LC-3 |CITIGROUPINC S I S 2AFE | 678837 | 102172 694770 | 680,000 | 69782 | 2ty oo 2900 2835) JD | 12600 19,720 | 12/01/2016 | 12/08/2021
172967-LD-1 |CITIGROUPINC | | 125 | 2AFE | 250,000 | 1148231 2813081 250000 250000 ] 3887 | 3888 W 46186 9,718 |01/04/2017 | 01/10/2028
172967-LG4 |CITIGROUPING | | 2 2AFE | 249,825 | 103.004 | 215100 250000 2490541 ol I . 2750 | 2764| AO | 1260 6,875 | 04/25/2017 | 04/25/2022
A72967-LZ:2 |CITIGROUPINC | | 125 1GFE | .. 120,000 | 108775 | 130,530 | 120000 120000 o 40441 40451 D | 041 4,853 | 05152018 06/01/2024
191216-CN-8 |COCA-COLACO | | LA TEFE | 414656 | 110270 aret| 415000 anros) S I . 2950 | 2968 | MS | 3265 6,121 |03/20/2020 | 03/25/2025
191216-DD-9 |COCA-COLACO -~ | | [ TEFE | 939,257 | 100441 o44tds | 940000 | 939285 | B 1000 1011 MS 28891 097142020 03/15/2028
20030N-BX-8 |COMCASTCORP | | 12 1GFE | . 182,563 | 107694 | 1938491 180,000 A1 N @l 3000 27611 FA | 2250 5,400 |05/23/2017 | 02/01/2024
20030N-CS-8 |COMCASTCORP = | | L TGFE | . 139,962 | 114937 | 160912 | 140000 | 189983 | 4 T U 3950 | 39541 AO | ey 5,530 | 10/03/2018 | 10/15/2025
20030N-CT-6 |COMCASTCORP | | 12| 1GFE | . 1288850 | 120404 | 1505080 | 1,250,000 | 12821131 @e2)f ] 4450 | 3756 AO | 109511 51,875 | 02/21/2019 10/15/2028
20030N-DM-0 |COMCASTCORP | | L 1GFE | 388,775 | 1029211 4013021 390000 R I 2 I . 1950 | 1983 | M) 3807 (. 993052012020 01/15/2031
20279526 | COMMONWEALTHEDISONCO | | [ TFFE | 135,927 | 1012741 13165 | 130000 | 130839 528 o 3400 | 2199\ MS | [N 4,420 | 06/01/2017 | 09/01/2021
21685W-DF-1 | COOPERATIEVE RABOBANKUA | | C| | 2AFE | 1002320 | 106320 | 1083200 1000000 - t00t12 ) o SZ6)] I I 3950 | 3887 MN | 5706 39,500 | 08/06/2018 | 11/09/2022
74977RDF-8 | COOPERATIEVERABOBANKUA | | C| | 1GFE | 821,049 | 107.030 | 880857 | 823000 821895 | | S I D 2625| 26761 W 95421 21,604 | 071152019 07/22/2024
21688A-AL6 | COOPERATIEVE RABOBANKUANN | | | | - TEFE | 249825 1049231 262308 | 250000 | 20030 | Sl N R 2750 | 27641 M 3266 6,875 |01/03/2018 | 01/10/2023
225401-AB-4 |CREDIT SUISSE GROUPAG | cpz | 2AFE | 1250000 | 103084 1288300 1,250,000~ 1,250000 ) b L] 3574 35731 M 23450 44,675 101/04/2017/ 01/09/2023
225433-AC-5 | CREDIT SUISSE GROUP FUNDING( C 2.AFE 245970 | 111131 277,828 250,000 247,102 618 3750 | 4.051| MS 2,474 9,375 [02/21/2019| 03/26/2025
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228023-AB-3 |CROWLEY CONROLLC T 1B (. 148268 | 119860 | [LAC S 148,268 B I I AA8TY 418 FA 2342 6,265 |10/2412018 | 08/15/2043
22822V-AB-7_ | CROWN CASTLE INTERNATIONAL 12 2CFE ... 869457 115760 | 983960 | 850,000 coseps2| (2852) 44500 4088 FA | 142890 37,825 | 02/21/2019| 02/15/2026
22822V-AT-8 | CROWN CASTLE INTERNATIONAL | 12| . 2CFE | 5640401 103803 | 586487 | 565000 | S64000 ) SOf o 22501 2268 ) 69211 06/04/2020| 01/15/2031
126307-AS-6 |CSCHOLDINGSLLC 12 3CFE .. 2142181 107000 214000 | 200,000 218383 @s) 53751 3282 FA | 44191 10/07/2020 | 02/01/2028
126307-AZ0 |CSCHOLDINGSLLC 12 3CFE . 436891 1130021 463677 410,000 CoA%288 (2589)| (6500 55411 FA | maod) 26,650 |03/22/2019/ 02/01/2029
[126650-CF-5 |CVSHEALTHCORP 12| 2BFE | 323876 109282 385167 325000 | S422 | 190 33751 3Me | FA 42850 10,969 |04/11/2019 | 08/12/2024
126650-CT-5 |CVSHEALTHCORP 12 2BFE ... 598326 | 100595 | 603570 | 600,000 599859 3 24250 2482 D p 1083 12,750 | 05/16/2016 | 06/01/2021
126650-CW-8 | CVSHEALTHCORP 12 2BFE ... 428404\ 113267 453068 | 400,000 CoAs (5122 4100) 26481 MS | 433 16,400 | 10/16/2019 03/25/2025
126650-CX-6 |CVSHEALTHCORP 12 2BFE .. 801408 | 119102 952816 | 800,000 BV O I (135 43001 4276 MS | 91T 34,400 | 03/04/2019| 03/25/2028
126650-DC-1 |CVS HEALTHCORP T 2BFE ... 401016 | 100550 | 402200 | 400,000 .. 400086 | @4 (33501 3259 MS | 4189 13,400 |03/09/2018 | 03/09/2021
244199BH-7 |DEERE&CO 12| TFFE | . 89,878 | 109034, 98131 90000 89896 | By L2780 27791 AO | o S 1,341 103/25/2020| 04/15/2025
25272K-AG-8 | DELL INTERNATIONAL LLC 12 2CFE .. 2662231 110631 216578 | 250,000 o2seAs8 @en (54501 42591 oD | B06f 13,625 |01/03/2017 | 06/15/2023
25243Y-AY-5 |DIAGEO CAPITALPLC C |12 1GFE ... 199554 107.869 | 215738 200,000 CoeeTed 82y (3500) 3546 MS | 20031 7,000 | 05/15/2018 | 09/18/2023
25243Y-BD-0 | DIAGEO CAPITALPLC 2 L 1GFE | . 1512750 | 104309 | 1585407 1520000 | 1813095 T I L2000 2053 AO | 5236 15,200 | 04/27/2020 | 04/29/2030
260543-CJ-0 |DOW CHEMICALCO 12 2CFE ... 203,064 | 109.504 | 219188 | 200,000 A N I I (562)1 (38001 3179 AO | ey 7,000 | 04/11/2019 | 10/01/2024
260543-CY-7 |DOW CHEMICALCO 12 2CFE . 311670 | 1230481 369,144 300,000 0..309806 | L (1.059)| . 4800 42951 MN | 1240 14,400  03/04/2019 11/3012028
250847-EG-1 |DTEELECTRICCO 12 1FFE .. 8134161 100569 | 804552 | 800,000 8009031 (b420) (38001 3206 D | 28001 31,200 | 08/10/2018 06/01/2021
233331-BB-2 |DTEENERGYCO T 2BFE ... 104882 1031491 108306 | 105,000 oo 104943 KL 26000 2638\ JD | 4N 2,730 |06/10/2019 06/15/2022
26442C-AV-6 | DUKE ENERGY CAROLINASLLC 12| TFFE | . 59930 | 105700 634200 60000 59969 ] Bl (3050 30741 MS | o 89 1,830 | 02/26/2018/ 03/15/2023
26441C-AX-3 | DUKE ENERGY CORP 12 2AFE B A ALY B 670284 | 600,000 BIEC UL I I 2805 3450 379 FA [ 18,900 |03/04/2019 | 08/15/2027
26444H-AJ0. | DUKE ENERGY FLORIDALLC 12 1FFE 1018670 | 1023221 1023220 | 1,000,000 JA08284 @ey 7800 As3T| U p o Te) 8,944 110/07/2020  06/15/2030
26442U-AG-9 | DUKE ENERGY PROGRESS LLC 12| TFFE | . 59989 | 7150 ¢ 7020 60000 599041 L P 37004 37011 MS om0 2,220 | 08/07/2018 | 09/01/2028
26442U-AH-7 | DUKE ENERGY PROGRESS LLC 12 1FFE 190213 116186 | EZABICE D 191,000 S 190339 L (3450 34991 MS | 1edo 6,590 |03/04/2019 | 03/15/2029
26441Y-BB-2 | DUKE REALTY PARTNERSHIP LTD 12 2AFE .. .39570 | 117.960 | arisal 40,000 B I I KL 40000 4131 MS aml 1,600 |09/04/2018/ 09/15/2028
26441Y-BE-6 | DUKE REALTY PARTNERSHIP LTD 12 2AFE .. 469826 | f01271) asord | 470,000 B I I 81, . .. TS0 T4 W L 10/08/2020 | 07/01/2030
26078J-AC-4 | DUPONT DE NEMOURS INC 12 2AFE .. 467136 | 116786 | 525837 450,000 coders2 @430 4493] 3830 MN | 2583 20,219 | 02/21/2019| 11/15/2025
26078J-AD-2 | DUPONT DENEMOURS INC 12| 2AFE | 230000 123220 283406 | 230000 | 2300000 b AT2S | ATAL MN 13890 10,868 | 11/14/2018 | 11/15/2028
26818L-AB-6 |DYOLEASINGLLC . 1DFE . 972515 105763 | 1042206 985,416 B TCEr o R 1382 (23721 2692\ MISD | o TT9 23,716 | 04/11/2018| 031192027
278265-AD-5 | EATON VANCE CORP T 1GFE .. 99%,110 | 107.769 | 107769 | 1,000,000 o o9Tees | 818 (3625) 3717 U f o ey 36,250 | 121042018 06/15/2023
278865-AY-6 |ECOLABINC 12| 2AFE | 399791 103125, . A28 40000 399031 Al 23751 2386 FA | 872 o 950 108/07/2017| 08/10/2022
29273R-BD-0 | ENERGY TRANSFER OPERATING L 12 2CFE 1146357 | 109739 | 1261999 | 1,150,000 LA I R 52| 4050 | 4108 MS | (EXALE DR 46,575 | 03/08/2019| 03/15/2025
29379V-BE-2 | ENTERPRISE PRODUCTS OPERATI 12 2AFE ... 70,108 | 112068 | T84AT6 | 700,000 S (V U I I (1.669)| . 37500 34700 FA L ET D 26,250 | 02/21/2019 02/15/2025
29379V-BK-8 | ENTERPRISE PRODUCTS OPERATI 12 2AFE . 172,769 1100491 170835 170,000 RO N e (28501 23921 AO | 10230 4,845 | 06112/2017 | 04/15/2021
29444U-BG-0 |EQUINIXINC 12 2CFE ... 394009 | 103050 | 4070481 395,000 394080 e 1800 1838 4 EIEEE D 06/08/2020| 07/15/2027
29444U-BK-1 |EQUNIXINC 12| . 2CFE 2084641 100368 | 301104 300000 | 2854 [ T I 000 107 MS ) 700 10/07/2020 | 09/15/2025
26884A-AZ:6 |ERP OPERATINGLP 12 1.GFE . 173394 102902 1646431 160,000 cotezeed @183 48251 2561 D | 89 7,400 | 05/19/2017 | 12/15/2021
26884A-BG-7 | ERP OPERATING LP 1,2 1.GFE 423452 |  111.853 447,412 400,000 419,996 (2,885) 3250 | 2395| FA 5417 13,000 | 10/16/2019| 08/01/2027
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30219G-AK-4 |EXPRESS SCRIPTS HOLDING CO 12 C2BFE | 655603 | fosa4t| 704867 | 650,000 sty (1093) (3500 3308 D | EULT DR 22,750 (0411012019 | 06/15/2024
31428X-BR6 |FEDEXCORP 12 J2BFE | 436083 | 118878 | SIATS 430,000 A0 (568)| . 42001 40171 AO | smzy oo 18,060 |02121/2019 | 10/17/2028
31620M-AM-3 | FIDELITY NATIONAL INFORMATION 12| 2BFE | 1132373 | 110196 | 1212186 1,100,000 | tinerzy @373 38751 32181 D | 3078 42,625 1041512019/ 06/05/2024
337932-AH-0 | FIRSTENERGY CORP 12 3BFE L 4eTs10 110312 551560 | 500,000 I N I 63 (3900 | 4467 W) 8992 19,500 {03/04/2019 | 07/15/2027
337738-AQ-1 |FISERVINC 12 2BFE ... 169,922 108967 | 185244 | 170,000 C 189961 Bl (3800) 3809\ AO | 1615 6,460 | 09/20/2018 | 10/01/2023
S37T3-AT5 |FISERVING - 12| 2BFE | 234084 120741 63374 235000 | 249921 | L P 32004 3200 W 3160 7,666 | 06/10/2019 07/01/2026
340711-AW-0 | FLORIDA GAS TRANSMISSION COM 12 2BFE ... 180564 | 113653 | 193210 170,000 A0 (1297 A3B0) 34431 0 L a0 7,395 |05/19/2017 | 07/15/2025
341081-FJ-1 | FLORIDA POWER & LIGHT CO 12 1EFE .. 294732\ 104685 303587 | 290,000 LT 882)| 2750) 2426\ JD | 665 7,975 | 06/27/2017 | 06/01/2023
345397-A8-6 | FORD MOTOR CREDIT COMPANY L 12 SAFE ... 510,000 | 104875 534863 | 510,000 10000 A5 4125 FA [£:518 08/12/2020| 08/17/2027
345397-B2-8 | FORD MOTOR CREDIT COMPANY L 12 SAFE ... 200000 102531 205062 200,000 200000 (3375 3375 MN o800 11/09/2020 | 11/13/2025
35671D-BL-8 | FREEPORT-MCMORANINC 12| 3BFE | ... 6641311 109437 733228 | 670000 | eesee4 | C o O ASS0 | 47261 MN 3980 30,485 | 02/27/2019| 11/14/2024
35671D-CE-3 | FREEPORT-MCMORAN INC_ 12 3BFE ... 450001 105062 . draie | 45,000 CAB000 41251 41250 MS | 619 913 102/19/2020) 03/01/2028
35671D-CH-6 | FREEPORT-MCMORAN INC_ 12 SAFE _...20000 109.927 | 21985 20,000 S20000 4625) 4625\ FA | 396 07/13/2020 | 08/01/2030
361448-8D-4 |GATXCORP 12| 2BFE | 254518 | 110484 | 276210 | 250000 | 252934 | ] N I A380 | 3937 FA ) 4108 10,875 103/01/2019 | 02/15/2024
369550-8G-2 | GENERAL DYNAMICS CORP 12 1FFE ... .59264 ) 111869 | braz | 60,000 B I I G (3500) 3699 MN | 268) 2,100 |05/08/2018 | 05/15/2025
369550-BL-1 | GENERAL DYNAMICS CORP 12 1FFE ... 339207 115000 | 3395161 295,000 U717 I I (1570 (3500) 1036 AO | 25811 10/07/2020 04/01/2027
370334-BT-0 |GENERAL MILLSINC 12 2BFE ... 2039181 108592 207084 200,000 e R (820) (3850 387 FA ) 2188 7,300 | 04/12/2019 | 02/15/2024
370334-CE-2 | GENERAL MILLSINC 12 2BFE ... 69848 108999 | 7629 70,000 B Y ELN 37001 3742 AO |82 2,590 |04/03/2018 | 10/17/2023
370334-CF-9 |GENERALMILLSINC 12| 2BFE | 505620 113003 | 565465 | 500000 | 5040331 @49 o (40001 3788 AO | anty 20,000 | 02/21/2019| 04/17/2025
37045X-BT-2 | GENERAL MOTORS FINANCIAL CO 12 2CFE o 980710 113946 | 1139460 | 1,000,000 980857 54381 A380 1SS W 8T 43,500 | 02/21/2019| 0111712027
3733IN-AG-6 | GEORGIA-PACIFICLLC 12 1GFE ... 168287 | 101.897 | eran 164,000 C ATV (1.044) (3163) 25041 MN o 883 5,187 | 06/26/2017 | 11/15/2021
S733IN-AKO |GEORGIA-PACIFICLLC 12 1GFE | ... 869826 | 104.507| 909,994 | 870000 | 89843 | L O TS0 1754 MS g4 6,344 104/27/2020 | 09/30/2025
375558-BF-9 | GILEAD SCIENCESINC 12 2AFE ... 400624 | 113661| 454644 400,000 400482 @) . (3650 3624 MS | 4867 14,600 |03/08/2019 | 03/01/2026
375558-BY-8 | GILEAD SCIENCES INC 12 2AFE ... 863411 100487 | 668239 | 665,000 663448\ L EL A 1650) 16761 AO | 214\ 09/23/2020 | 10/01/2030
38141G-GS-7 | GOLDMAN SACHS GROUP INC 2AFE .. 180,966 | 105713 189,1410 160,000 Joes0s0 (4600) SIS0 27er) W a0y 9,200 |05/30/2017 | 01/24/2022
38141G-YM-3 | GOLDMAN SACHS GROUP INC - 2AFE ... 209142 110530 | 221,060 | 200,000 C204519 (1.338) (40001 32441 MS | 28221 8,000 |05/15/2017 | 03/03/2024
38141G-WB-6 | GOLDMAN SACHS GROUP INC 12| 2AFE | 2200884 114146 2476968 | 2170000 | 22001 L 38801 2779 ) BN 83,545 | 12/18/2019| 01/26/2027
38141G-WT-7 | GOLDMAN SACHS GROUP INC 12 1.GFE .. 399801 f0see7 | 42215 40,000 B - R a1 (3200 32091 FA | a5 1,280 | 01/18/2018/ 02/23/2023
38141G-XM-1 | GOLDMAN SACHS GROUP INC 125 1GFE .. 1210000 | 101425 | 1223613 | 1,210,000 S 1210000 1093) 1093 JD p o808 12/04/20201 12/09/2026
38869AAC-1 | GRAPHIC PACKAGING INTERNATIO 12| 3BFE | ... 100,000 | 102437 | = 1024371 100000 100000 (3500 35001 MS | e 08/14/2020 03/01/2029
38869P-AM-6 | GRAPHIC PACKAGING INTERNATIO 12 3BFE 885279 M07.M144 749798 | 700,000 689839 25251 A4125] 4564 FA L 109081 28,875 | 02/27/2019 08/15/2024
410345-AL-6 | HANESBRANDS INC 12 3CFE .. 217,580 | 108750 | 217,500 200,000 218886 ©94) 4875] 30811 MN | 1248\ 4,875 |10/07/2020| 05/15/2026
41283L-AY-1.[HARLEY-DAVIDSON FINANCIAL SE 12 2BFE .. 44527 | 108385 373928 | 345,000 C ST 0 (33501 3380 WD | T 5,779 | 06/03/2020 | 06/08/2025
404119BQ1 [HCAINC T 2CFE 1131088 | 1168141 1138937 | 975,000 LY 2T I 780N (52501 15041 AO | 10806 25,594 | 10/07/2020| 04/15/2025
404119-BW-8 [HCAINC 12| 3BFE | ... 667,712 120670 772288 | 640000 | 632411 @9 58751 5288 FA | 15867 | 37,600 | 02/08/2019| 02/01/2029
40414L-AQ-2 | HEALTHPEAK PROPERTIES INC 12 2AFE . 884BT3 | M2997 seadar | 765,000 K Il R I (3548 3250 o087 o A 10/07/2020 | 07/15/2026
42328B-AC-6 |HELIOS LEASING I LLC 1 1.D FE 228,383 | 102412 239,420 233,781 230,782 735 1.562 | 2.220 | MJSD 30 3,652 | 05/24/2017 | 09/28/2024
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432833-AD:3 |HILTON DOMESTIC OPERATING CO 12 _BBFE | 6s1755| 103500 | 672750 | 650,000 L LT O I @ 54251 50781 MN | 5852 33313 |02108/2019 | 05/01/2026
436440-AM-3 |HOLOGICINC 12 JSCFE | 663802 | 106437 23z 680,000 .. 666653 | 1538 4625] 4957\ FA | 18104 31,450 | 02/08/2019| 02/01/2028
A36440-AP-6 |HOLOGICINC 12 | 3CFE 125000 | 101,937 | = f2rd2y 125000 1250000 32501 8250 FA ) 10490 097142020 02/15/2029
437076-BN-1 |HOME DEPOT INC 12 1FFE .. 695198 | 107889 | 809,168 | 750,000 IRV R 67081 21251 3222 MS | 4693 15,938 |02121/2019 | 09/15/2026
A437076-BT-8 |HOMEDEPOTINC 12 1FFE .. 548252\ 1113041 551,400 | 495,000 I I I (t.re) (28000 14241 MS | a0 10/07/2020 09/14/2027
A37076-BY-7 |HOMEDEPOTINC 12| TFFE | 2435041 113696 | 278585 | 245000 | 437840 1250 (28501 3017 WD st 7,228 | 06/03/2019 | 06/15/2029
437076-CA-8 |HOMEDEPOTINC 12 1FFE ... 89562 109851 | 98,866 | 90,000 oo 89k06 | al (2500 2576 AO | RICH D 1219 103/26/2020| 04/115/2027
4107H-AC-6 | HOSPITAL FOR SPECIAL SURGERY 12 1EFE .. .25000 | 12812 282031 25,000 Co2000 3737 3737\ AO f 2340 934103/23/2018| 04/01/2028
A4107T-AX4 | HOSTHOTELS & RESORTSLP 12 2CFE .. 1862051 105787 178221 187,000 coeegzy L0 38751 30431 MN 96 7,246 103/20/2017 | 04/01/2024
443201-AA-6 | HOWMET AEROSPACE INC. |12 SAFE _. 105000 | 118125 | 124031 105,000 o 105000 6875] 68741 MN | 1203 3,750 |04/22/2020 | 05/01/2025
404280-AW-9 |HSBC HOLDINGS PLC Cl .| . TFFE | 20410101 115252 2305040 2000000 | 2031367 G349 (A300 1 3962 MS | 269941 86,000 | 03/01/2019| 03/08/2026
404280-BM-0 | HSBC HOLDINGS PLC C |25 1FFE ... 200000 | 105130\ 210260 | 200,000 200000 (30331 30341 MN | eST 6,066 | 11/15/2017 | 11/22/2023
458140-BD-1 |INTELCORP 12 1EFE . 182471 107.940 | 194292 180,000 C 8286 S74)] (2875] 2646 MN | 719 5,175 | 07/28/2017 | 05/11/2024
459200-46-7 | INTERNATIONAL BUSINESS MACHI LA TFFE | 351,089 | 113633 | e 350000 | 30839 | o) (34501 3399 FA | 44281 12,075 103/08/2019 | 02/19/2026
459200-JR-3 | INTERNATIONAL BUSINESS MACHI T 1FFE . 34%grzy m2978 | 3954231 350,000 Cosasd30 6641 (33000 3s41) 0 amy 11,550 |08/06/2018 | 01/27/2027
459200-02-5 | INTERNATIONAL BUSINESS MACHI T 1FFE . 423448 1130521 452208 | 400,000 oAsMTL (3359 . (3300 2333 MN o 1687 13,200 | 10/16/2019 05/15/2026
459200-KH-3 | INTERNATIONAL BUSINESS MACHI 12 1FFE .. 638816 104000 665600 | 640,000 coessty 05 700G 1728 MN 13900 5,682 | 04/30/2020 | 05/15/2027
460690-BP-4. | INTERPUBLIC GROUP OF COMPANI 12 2BFE .. 404628 | 1209241 483696 | 400,000 CAeS8TT @4 4850 | 4497 AO | 4650 | 18,600 |02121/2019 | 10/01/2028
480690-BR-0 | INTERPUBLIC GROUP OF COMPANI 12| 2BFE | 173982 | 124098 | FATATCS U 175000 74043y L I I ATS0 | 48241 MS | 21000 4,156 | 03/26/20201 03/30/2030
449934-AD-0 |IQVIAING 12 3CFE . 4283161 104937 40735 | 420,000 B I o) (5000 4685 AO | 44331 21,000 |03/22/2019/ 10/15/2026
24422E-TV-1 | JOHN DEERE CAPITAL CORP 1FFE .. 129736 | 103459 | 134497 130,000 Co 12809 530 24500 2493 MS 8T 2,795 | 09/05/2017 | 09/08/2022
24422E-UM-9 |JOHN DEERE CAPITALCORP | | | | TFFE | . 69,987 109222\ 764550 700000 69995 ] 2 I (3850 | 3653 AO | o setf o 2,555 | 10/09/2018 | 101212023
24422E-UX-5 | JOHN DEERE CAPITAL CORP 1FFE .. 194867 | 107.098| 2088411 195,000 B (N I L (28001 2639 MS | 1606 | 5,070 | 06/04/2019 | 03/07/2024
24422E-VF-3 | JOHN DEERE CAPITAL CORP . 1FFE .. 449703 | 1050911 412910 450,000 o Ae73e | B 7800 760 MS o 2450 3,938 | 03/04/2020 | 03/09/2027
46625H-KC-3 | JPMORGAN CHASE & CO 2. 1FFE .. 180,329 | 109566 | 1972190 180,000 Coe0t89 (552] I 34251 3096 W 2469 5,625 |06/21/2017 | 01/23/2025
46625H-RW-2 | JPMORGAN CHASE & CO 2 1FFE 1022380 | 101.830 | 1018300 | 1,000,000 1008005 | (4432 4451 1017 JAO 2689 25,340 | 09/268/2017 | 10/24/2023
46647P-AP-1 | JPMORGAN CHASE& CO 125 TFFE | 1620135 | 107210 1672476 1,560,000 | 1602029 ) anssoy oo (38891 23521 AO | 0487 55,520 | 12/18/2019 04/23/2024
46647P-AV-8 | JPMORGAN CHASE & CO 125 1FFE C len248 ) 119624 223699 | 1,870,000 Jreeszse (4408) 42031 3921 W 34495 78,596 | 02/21/2019| 07/23/2029
46647P-AX-4 | JPMORGAN CHASE & CO 125 1FFE ... 130000 122038 | 158649 | 130,000 o 180000 4452) 44521 0D a sl 5,788 | 11/28/2018 | 12/05/2029
46647P-BE-5 | JPMORGAN CHASE& CO 125 TFFE | 2002261 108905 2069195 | 1,900,000 | 199699 | G292)f 27391 2008 AO | 10986 26,021 06/26/2020| 10/15/2030
48128B-AB-7 | JPMORGAN CHASE & CO 12 1FFE . TALIS3 Y M02770 | 70210 730,000 S A LA N U (2800) 29721 25898 0 100041 21,696 |09/14/2017| 01/15/2023
483050-AC-7 | KAISER FOUNDATION HOSPITALS 12 1DFE ... 448358 | 113050 | 508725 450,000 AN N 183 34800 3493 MN 2363 14,175 105/03/2017 | 05/01/2027
48066K-AY-5 |[KBHOME 12 SCFE | 11999 108837 1099371 100,000 09887 (D) )] B 4800 | 31861 MN | o 813 2,400 {10/22/2020 | 11/15/2029
494368-CB-7 | KIMBERLY-CLARK CORP 12 1FFE .. 44065 115188 | 51835 45,000 2 I I 2l (3100 3109 MS | 368 698 103/24/2020| 03/26/2030
494550-BT-2. | KINDER MORGAN ENERGY PARTN 12| 2BFE | 5153751 100000 | 500000 | 500000 | 00000 @8 (3500 2714 MS | 58331 . 17,500 | 11/03/2016 | 03/01/2021
49456B-AP-6 | KINDER MORGANINC 12 2BFE 905005 73T 586,855 | 500,000 804000 @ (43001 4163 MS | ey 21,500 | 02/21/2019 03/01/2028
482480-AE-0 |KLA CORP 1,2 2.AFE 671,100 | 113.918 711,988 625,000 656,978 (8,314) 4650 | 3130 | MN 4,844 29,063 | 04/10/2019 11/01/2024
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423074-AF-0. | KRAFT HEINZ FOODS CO - CBAFE | 220838| 12200 | 245980 200,000 NI EH R (82 B375 | 42040 W 5879 6,375 | 0512112020 07/15/2028
50077L-BD-7 | KRAFT HEINZFOODS CO 12 JBAFE | 403696 | 111536 | 407,106 | 365,000 402990 (oe)| 42501 3027 MS | SA7 10/22/2020 | 03/01/2031
413875-AR6 | LSHARRIS TECHNOLOGIESINC 12| 2BFE | 602334 M2326| 67395 | 600,000 | o169 | S N I (38321 3758 AO | 40871 22,992 102/21/2019| 04/27/2025
512807-AN-8 | LAM RESEARCH CORP 12 1.GFE .. 3528041 112495 393733 350,000 IR C10L S R @4 (3800 3646 MS | ST 13,300 102122/2019 | 03/15/2025
526057-CV-4 |LENNARCORP 12 2CFE ... 669,107 | 118000 | 814200 690,000 673093 21340 (5000) 54%6| JO | 1883 34,500 |02/08/2019/ 06/15/2027
527298-BS-1 |LEVEL SFINANCINGINC 2] 3BFE | ... 3827091 99837 | 34757 385000 | 27641 | S5 (36251 37091 D | o 820 4,768 | 10/07/2020} 01/15/2029
53944Y-AH-6 | LLOYDS BANKING GROUP PLC c| 1GFE o872y 1100194 9901711 900,000 o904934 (1432 (38001 3716 MS | 106281 35,100 | 0411012019 03/12/2024
539830-BP-3 | LOCKHEED MARTIN CORP 12 1GFE . T47,790 | 104988 | 750664 | 715,000 CTATQAS | 49 18800 1331 U p o se8 ) 7,532 110/07/2020 | 06/15/2030
548661-DD-6 | LOWE'S COMPANIES INC 12 2AFE . T84928 | 108739 815543 | 750,000 B R e 34251 2987 MS | 69011 23,438 | 04/11/2019| 09/15/2024
559080-AK-2 | MAGELLAN MIDSTREAM PARTNER 12 2AFE .. 167565 | 118309 | 190894 | 160,000 165806 | | (1.008) (5000 42041 MS | 2867 8,000 | 06/09/2017 | 03/01/2026
564759-QB-7 | MANUFACTURERS AND TRADERS. 2. TGFE | ... 913680 | 100030 | 925278 | 925000 | 922830 | 23181 (08651 A7 MISD Y 89 15,559 | 06/20/2018 | 12/01/2021
565849-AL-0 | MARATHON OIL CORP 12 2CFE . 494625 107282 56410 500,000 L N LCLN (3850 40441 D | 1604 19,250 10221/2019 | 06/01/2025
571748-AZ-5 | MARSH & MCLENNAN COMPANIES | 12 2AFE .. 783296 1135021 851,940 | 750,000 TSI (5.084)| 37500 2957 MS | 83591 28,125 | 10116/2019 03/14/2026
S571748-BA-9 | MARSH & MCLENNAN COMPANIES | 12| 2AFE | 186,532 | 105924 | 190663 180,000 1825071 (s (3300 2593 MS | Liee ) 5,940 |06/23/2017 | 03/14/2023
57629W-BY-5 | MASSMUTUAL GLOBAL FUNDING Il 1BFE _. 196602 | 100493 | 200986 | 200,000 Sz LA (2000 2456 AO | o 844 4,000 | 05115/2017 | 04/15/2021
57629W-CH-1 | MASSMUTUAL GLOBAL FUNDING I - 1BFE .. 798368 | 1125191 900,152 | 800,000 O T98TE3 | 290 (3400) 3433 MS | 8538 | 27,200 | 03/05/2019 03/08/2026
58013M-EY-6 |MCDONALD'S CORP 12 2AFE . T88S13 113960 854700 | 750,000 R ALICH S (18 37004 3508 ) nedo 27,750 | 02/21/2019 01/3012026
58013M-FE-9 |MCDONALD'S CORP 12 2AFE ... 149820 | 106.555| 159833 | 150,000 Ll Y 4l (33501 3375 AO | 12% 5,025 |08/13/2018 | 04/01/2023
58013M-FM-1 IMCDONALD'S CORP 12| 2AFE | 74960 | 105547 | 79160 750000 rasez) O 2425 ¢ 2131 MS | 88T 779 103/03/2020 | 03/01/2030
58013M-FN-9 |MCDONALD'S CORP 12 2AFE o BAgTT o tAde r2442) 65,000 R O oo (33001 3308 W) 10731 . 560 |03/25/2020| 07/01/2025
58013M-FP-4 |MCDONALD'S CORP 12 2AFE 1274325 | 114799 1,285,749 | 1,120,000 C 1269200 (5129 (35000 1302 0o 196001 10/07/20201 07/01/2027
585055-BS-4 |MEDTRONICINC L TGFE | ... 376257 | M2244| 415303 | 370000 | STaAdTs 80 (3500 3190 MS | 3B 25,619 102/21/2019| 031152025
S9001A-BA-9 | MERITAGE HOMES CORP 12 SAFE ... 280858 | 112106 280265 250,000 Lasnzy @8 ) 84250 2012 0D p 890} 6,406 | 10/22/2020 | 06/06/2027
552953-CE-9. | MGM RESORTS INTERNATIONAL 12 3CFE ... 861570 110752 719888 | 650,000 888456 (1.738)| 57500 54021 JD 1 1661 37,375 1021142019, 06/15/2025
594918-BL-7 |MICROSOFTCORP |12 TAFE .. 603152 142360 782980 | 550,000 8009244 (1245 4450 | 3860 MN 39431 24,475 102/21/2019 11/03/2045
606822-AD-6_ | MITSUBISHI UFJ FINANCIAL GROUP c 1GFE 807045 11512y 575560 | 500,000 L.808376 @) (38501 3620 MS | 64| 19,250 |03/01/2019 | 03/01/2026
06822-AP-9 | MITSUBISHI UFJ FINANCIAL GROUP 1 I TGFE | ... 130,043 | 103521 | 1857y 130,000 1800161 O (28651 2657 ) 18010 3,465 |07/19/2017 ) 07/25/2022
606822-BD-5 | MITSUBISHI UFJ FINANCIAL GROUP| | C 1.GFE .. 657,995 108704 706576 | 650,000 L R s 34071 3134 MS | LU 22,146 | 0411012019/ 03/07/2024
B0687Y-AE-9 | MIZUHO FINANCIAL GROUPINC ~ 1C ~ | C | 1GFE _..250000 | f01.342| 253355 250,000 280000 2213 2213 MS 0S| 5,683 | 09/07/2016 | 09/13/2021
615394-AM5 IMOOGINC 12 | 3CFE | 392000 | 103875| 415500 | 400000 | 32436 S I A0 45T D Tse 8,500 |07/14/2020 | 12/15/2027
617446-8V-4 |MORGAN STANLEY 125 1FFE _. 1,030,000 | ~100.784 | 1038075 | 1,030,000 1030000 f (0985) 0885 JD | 892y 12107/2020 | 12/10/2026
61744Y-AK-4 |MORGAN STANLEY =~ 1o 125 2AFE 12171683 | 1142251 1427813 | 1,250,000 C 222795 30881 (3501) 3828 w1 19825) 44,888 |02/21/2019 07/22/2028
61746B-EC-6 |MORGAN STANLEY |c 2. 2AFE ... 500,000 | 101925 509625 | 500,000 800000 8151 1636 JAO 15031 13,539 [10/19/2016 | 10/24/2023
61746B-ED-4 | MORGAN STANLEY - 2AFE ... 932047 101.985| 94778 | 946,000 B N o (2625] 30441 MN | 30351 24,833 | 04/06/2018 | 11/17/2021
B1746B-EF-9 |MORGAN STANLEY [ B 2AFE | 419587 | 1483t 459324 | 400000 | - 4a18305 | @Mt (36251 28841 ) 6485 14,500 | 10/16/2019 | 01/20/2027
61761J-VL-0 |MORGAN STANLEY T 2AFE conee21r ey 200497 | 180,000 R N @3) 37001 3166 AO | 12880 6,660 |06/23/2017 | 10/23/2024
61761J-ZN-2 | MORGAN STANLEY 2.AFE 102,105 |  115.711 115,711 100,000 101,445 (200) 3950 | 3.691| AO 746 3,950 | 06/23/2017 | 04/23/2027
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S5336V-ALO [MPLXLP 12 C2BFE | 653813| 115504 | 722483 | 625,000 6458581 @S ABT5| 3998 D | 2839 30469 |0308/2019 | 06101/2025
S5336V-AR IMPLXLP 12 J2BFE | 59731 150781 69,047 60,000 oo 59802 240 (40001 4053 MS | 70T 2,400 |02/05/2018 | 03/15/2028
56342U-AG- | MPT OPERATING PARTNERSHIP LP 12| SAFE | 312888 | 104950 | 314850 | 300000 | a0546 ) @3 (52501 3600 | FA ) 6563 . . 7,875 | 06/18/2020 | 08/01/2026
55342U-AJ-3 | MPT OPERATING PARTNERSHIP LP 12 SAFE 212250 107672 215344 200,000 AN N I @ AB25 | 34641 FA | 38541 10/09/2020 | 08/01/2029
637417-AL-0 | NATIONAL RETAIL PROPERTIES IN 12 2AFE o308 118025 | 84101 40,000 LTI 240 4300) 4387| AO | 363 1,720 | 09/18/2018 10/15/2028
[780097-BJ-9 |NATWESTGROUPPLC Cl25 | 2BFE | 257030 1092511 3128 | 250000 | 243010 e AS191 3786 D | 2 11,298 | 04/12/2019 | 06/25/2024
T8442F-EQ-7 INAVIENTCORP T 3CFE .. B63748 | M04812| nernzy o 680,000 SULTATE N I I 3821 (55000 8190 4o 16207 37,400 | 02/08/2019| 01/25/2023
B4110L-AX-4 INETFLIXINC T 3CFE .. 655836 123625| 766475 | 620,000 880810 2818)| . (6375] 5622 MN | 5050 39,525 1021142019, 05/15/2029
64952W-CS-0 | NEW YORK LIFE GLOBAL FUNDING ., TAFE .. 199,606 | 102922 205844 | 200,000 o 1ee8ss L1 (23004 2341 D | 268 4,600 | 06/05/2017 | 06/10/2022
655844-AW-8 | NORFOLK SOUTHERN CORP T 2AFE o 172838 | 118219 178829 | 150,000 coes2ar (2.768) (5590 3400 MN | 1025 8,385 | 06/09/2017 | 05/17/2025
655844-BH-0 | NORFOLK SOUTHERN CORP L 2AFE | 264535 136612 341830 250000 | 23818 | @Oy ASSTY 4d2r) A0 30 12,083 102121/2019 | 10/01/2041
655844-CE-6 | NORFOLK SOUTHERN CORP 12 2AFE .. 501,096 | 108487 499040 460,000 5000924 (1005) (2550 | 1466 MN | 19850 5,865 | 10/07/2020 | 11/01/2029
666807-BM-3 | NORTHROP GRUMMAN CORP 12 2BFE ... 296,748 | 108806 | w8 | 300,000 coemeez 5350 29300 337 Wb 4083 | 8,790 | 04/11/2019 01/15/2025
666807-BN-1 | NORTHROP GRUMMAN CORP - 12| 2BFE | 479680 | 113105) 565525 | 500000 | 483349 | | 20300 32501 3794 AR 16,250 |03/04/2019 | 01/15/2028
666807-8Q-4 | NORTHROP GRUMMAN CORP 12 2BFE .. 34095 103893 | 36363 35,000 B2 I I oo (2550 258521 AO | 188 893 [10/10/2017| 10/15/2022
666807-85-0 | NORTHROP GRUMMAN CORP 12 2BFE .. 139439 1242041 173886 | 140,000 L I A s 4400) 44491 MN o 1oz oo 3,730 | 03/19/2020 05/01/2030
871503-AU-2 |NORTONLIFELOCKING 12 3CFE .. 6583371 102250 674850 | 660,000 ooeseg2zy L (5000 50471 AO | 6967 | . 33,000 | 02/14/2019 | 04/15/2025
B7080L-AA-3 INUVEENLLC 12 1CFE .. .99403 | M85721 1es72| 100,000 cooeszy stfo (4000) 40721 MN o 86T 4,000 | 10117/2018 11/01/2028
67086G-AE-4 INVIDIACORP -~~~ 12 TFFE | 487525 | 13340 566,700 | 500000 | 49025 | W8 (3200 3581 MS | 4667 16,000 |03/04/2019 | 09/16/2026
62947Q-AX6 INXPBY c 12 2CFE . 5248151 120606 | 603030 | 500,000 RIELLTECH B I @29 (5350 45041 MS | 81T 26,750 | 03/01/2019 03/01/2026
68380X-BL-8 |ORACLECORP 1 12 1GFE ... 202568 | 1051941 358821 300,000 C296109 1357 (24000 2000 MS | 21200 7,200 | 06/14/2018 | 09/15/2023
68380X-BM-6 |ORACLECORP ¢ 12| TGFE | ... 2380401 110003 | 275008 | 250000 | 240773 120 (28501 3387 W 3055 | 6,625 |02121/2019 07/15/2026
68389X-BS-3 |ORACLECORP 12 1GFE ... 77005\ 1088341 87.067 | 80,000 S T8I08 8] (29500 3610 MN f o302} 2,360 |06/27/2018 | 11/15/2024
68389X-BU-8 |ORACLECORP 12 1GFE ... 738409 110368 | 816723 | 740,000 o786 870 (2800) 283 AO | 5180 10,360  03/30/2020 04/01/2027
686514-AE-0 | ORLANDO HEALTHING 12 1FFE .. 80387 M3SS 0812y 80,000 K 1 I (U @3 BTS20 A0 Tss 3,022 102/06/2018 | 10/01/2028
B9371R-N7-7 | PACCAR FINANCIAL CORP 1EFE .. 79947\ 103385| 82708 | 80,000 CoTeess (L (23000 2314 FA LT 1,840 1 08/07/2017 08/10/2022
69371R-Q6-6 |PACCARFINANCIALCORP | | | | TEFE 1. 1713980 | 104812 17y 1640000 | 710890 o 1800 0725 FA | e 10122/2020 | 02/06/2025
69371R-Q7-4 | PACCAR FINANCIAL CORP - 1EFE .. 3048441 105404 321482 305,000 cooassty L (28501 2668 AO | 1e08) 4,019 | 04/02/20201 04/06/2023
695114-CQ-9 |PACIFICORP 12 1EFE ... 252558 | 105539 | 2638481 250,000 RSN I I (@48) (29500 2757 JD p o B15) 7,375 | 05/10/2017 | 06/01/2023
T0109H-AK-1 | PARKER-HANNIFIN CORP L 2AFE | 188,962 | 105079 | 189,142 180,000 183180 a8 (3500 24331 MS | 18850 6,300 |09/18/2017 09/15/2022
70450Y-AC-7 | PAYPAL HOLDINGS INC 12 2AFE ... 229860 | 106.957 | 2480011 230,000 C2089%4 a0 (2400 24131 AO | 1380 5,597 |09/19/2019 | 10/01/2024
693304-AP-2 |PECOENERGYCO 12 1FFE ... 299403 | 103062 | 309,186 | 300,000 209804 L2 2375 24140 MS 20981 7,125 | 05/24/2017 | 09/15/2022
709599-AX-2 | PENSKE TRUCK LEASING COLP 12 2BFE L. .293987 | MSa67| 345501 300,000 S I 660 | 42001 45001 A0 | 31504 12,600 |02121/2019 | 04/01/2027
709599-BJ-2 | PENSKE TRUCK LEASING CO LP 12 2BFE ... 380898 | 1134491 3913991 345,000 cosenTee | @133 40000 1438 0 6363| 10/07/2020 | 07/15/2025
709599-BL7 | PENSKE TRUCK LEASING COLP 12| 2BFE | 494,203 | 100926 | 499584 | 495000 | 4232 e T 2004 12331 MN W 10/19/2020 | 11/15/2025
T13448-EQ-7 |PEPSICOING 12 1EFE 10992191 107051 1rrsety 1,100,000 J 1009336 "y 22501 2265| MS | oy 12,375 103/17/2020 | 03/19/2025
718546-AC-8 | PHILLIPS 66 1 2.AFE 182,893 |  104.743 178,063 170,000 173,582 (2,796) 4300 | 2571| AO 1,828 7,310 [07/19/2017 | 04/01/2022
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T19160-AA1. [PHOENIX2012LLC T CIDFE | s01009| fo2224| 5325382 520,946 08079 33041 18071 30591 JAJO | 2046 1 8,372 | 0312112018 07/03/2024
69353R-FG-8 |PNCBANKNA 2. JAFFE O f o d1523 ) 120520 o182 350,000 RS XL I I 880 | (31001 3425 AO | 1989 10,850 |02121/2019 | 10/25/2027
693475-AV-T_|PNC FINANCIAL SERVICES GROUP 2. TGFE | ... 563,585 109033 | 599682 | 550000 | 558857 | @8N (35004 2932 ) 8440 19,250 | 04/11/2019 | 01/23/2024
742741-AA-9 | PROCTER & GAMBLE PROFIT SHAR - 1DFE .. 163,046 | 100000 | 1528751 152,875 cosgis g 7ess) (9360 2682 W 05 I 14,309 |10/30/2018 | 01/01/2021
74340X-BM-2 |PROLOGISLP 12 1GFE ... 800953 | 107.229| 6487351 605,000 coeotare r) 22500 23241 AO | 28741 8,962 | 02/03/2020 | 04/15/2030
744448-CH-2. | PUBLIC SERVICE COMPANY OF CO 12| TFFE | . 792031 103613\ 82890 80000 [EAL D I I 240 (2500 2667 MS | o 889 2,000 |06/30/2017 | 03/15/2023
744482-BL-3 | PUBLIC SERVICE COMPANY OF NE 12 1EFE ... 189158 | 108062 | 194512 180,000 coneoe2 (1502)) (35000 25911 MN o 1o 6,300 | 06/22/2017 | 11/01/2023
744560-8C-9 | PUBLIC SERVICE ELECTRIC AND G 12 1EFE . 123487 | 104525 135883 | 130,000 LN T 1285\ (2375 3475 MN f o395 3,088 | 05/16/2018 | 05/15/2023
745867-AX-9 |PULTEGROUP INC 12 2CFE .. 667437\ 118187 815490 | 690,000 L JA0 T I IR 24571 (5000 8815 W 15908 34,500 | 021412019 01/15/2027
TAT525-AT-0 |QUALCOMMINC — 12 1GFE ... 569485\ M07.724| 6194131 575,000 CSTNAST 1034 (2900) 34041 MN o 1899 16,675 |04/12/2019 05/20/2024
T47525-BK-8 JQUALCOMMINC 12 1GFE | ... 562637 | 105947 619790 | 585000 | s.77T | L5 I IR L2450 2195 MN 1420 6,708 | 05/06/2020 | 05/20/2030
75513E-CH-2 | RAYTHEON TECHNOLOGIES CORP 12 2AFE LS TA0 4247 11310450 990,000 20y @ssnl (3500 1353 MS | 02080 10/07/2020 | 03/15/2027
756109-AN-4 | REALTY INCOME CORP 12 1GFE ... .66152) 104200 | 67789 | 65,000 - N I 252)| 32500 23| AO ol DR 2,113 |11/29/2017 | 10/15/2022
[756109-AV-6 |REALTY INCOME CORP 12 1GFE | ... 2735 | m2782| 28103 | 260000 | 25368 | (1209 38751 3332 AO | 212r 10,075 | 04/16/2019 | 04/15/2025
TS91EP-AP-5 | REGIONS FINANCIAL CORP 12 2AFE ... 109935 | 108526 | LEEICN B 110,000 10988 b Bl (38001 3812 FA | [ 4,180 | 08/08/2018 | 08/14/2023
760759-AR-1 | REPUBLIC SERVICES INC 12 2BFE . AT8ATS | 110539 | 562695 | 500,000 B A I I 28951 (29000 3573 0 b 72800 14,500  03/01/2019 07/01/2026
T74341-AE-1 |ROCKWELL COLLINS INC 12 1.GFE . 1992311 108796 | 06712 190,000 R L R (43 37004 2846 D | 824 7,030 | 06/13/2017 | 12/15/2023
775109-BE-0 |ROGERS COMMUNICATIONS INC c 12 2AFE o 175148 113288 192539 | 170,000 AT (609 (3625] 3499 U p 274} 6,163 |07/18/2017 | 12/15/2025
T76743-AC-0 |ROPER TECHNOLOGIES INC 12| 2AFE | 563075 1021481 587351 575000 | STISI0 35430 28001 34531 D | o Tef 16,100 |07/30/2018 | 12/15/2021
TT6743-AE-6 | ROPER TECHNOLOGIES INC 12 2AFE .. 998481 108535 108535 100,000 S N (U 28 (3650 3682| MS | EUCH DR 3,650 |08/14/2018 | 09/15/2023
T76743-A)-5 | ROPER TECHNOLOGIES INC |12 2BFE 103821 102240 | 107,382 105,000 C 03T 561 (20000 2425 JD 61 1,097 06/08/2020/ 06/30/2030
78013%-W2-0 | ROYAL BANK OF CANADA 1 I TFFE | 280397 | 109.081| 316335 | 290000 | 289663 | LS I I 3700 37451 AO | 2563 10,730 {10/01/2018 | 10/05/2023
78015K-7G-3 |ROYAL BANK OF CANADA c| 1FFE 1214222\ 102863 | 1,249785 | 1,215,000 S 214403 180 (16001 1622 AO | 39961 9,720 | 04/15/2020 | 04/17/2023
78355H-KK-4 |RYDER SYSTEMINC 12 2BFE ... 760815\ 109248 | 819360 | 750,000 CLTSB800 | 2240 3875] 353%| JO | 2422 29,063 |02/21/2019| 12/01/2023
78355H-KL-2 |RYDERSYSTEMINC 12 2BFE .. 2041821 109306 | 218612 200,000 202780 @) (3650 3180 MS | 2089 7,300 | 04/11/2019 | 03/18/2024
786592-AM-8 | SABINE PASS LIQUEFACTIONLLC 12 2CFE . ST4224 ) 1166741 9333021 800,000 I I I (10492) (5.625| 4046 MS | 180000 45,000 | 02/21/2019 03/01/2025
81211K-AK6 |SEALEDARCORP T | 3CFE f 682500 | 132312 860028 | 650000 | 6798591 .. S22 68751 6338 W | 20606 44,688 02/28/2019 07/15/2033
817565-CF-9 | SERVICE CORPORATION INTERNA |12 3CFE .. 253,750 | 104208 | 20520 | 250,000 Coessesty (2] 331513196 FA 3305 ¢ 10/07/2020 | 08/15/2030
822582-AX-0 | SHELL INTERNATIONAL FINANCE B cit. 1DFE . 178101 108037 | 183663 | 170,000 C TR0 (1318 (3400) 2556 | FA | 2232 5,780 | 06/14/2017 | 08/12/2023
822582-82-4 | SHELL INTERNATIONAL FINANCE B 2 L IDFE 1 69,707 108888 | 782220 700000 69829 | o I (3500 35901 MN s 2,450 | 11/07/2018 | 11/13/2023
82481L-AB-5 | SHIRE ACQUISITIONS INVESTMENT C 12 2BFE .. 93380 M01.316) 95237 94,000 BRI I 20 (24004 2573 MS | o 8 2,852 109/14/2017 | 09/23/2021
82620K-AL-7 | SIEMENS FINANCIERINGSMAATSC cit. 1EFE ... 554118\ 108060 | 648,360 | 600,000 B I 55201 (2350 3503| AO | 291 14,100  03/01/2019 10/15/2026
828807-CS-4 | SIMON PROPERTY GROUP LP 12 1.GFE . 101451 108778 108,778 100,000 00803 (180 3375131920 A0 | e 3,375 | 05/16/2017 | 10/01/2024
82967N-BA5 | SIRIUS XMRADIOINC 12 3CFE .. 864953 | 106397 | A9 690,000 869584 2507 (5000) 5543 FA | XICH DU 34,500 | 02/08/2019| 08/01/2027
82967N-BG-2 | SIRIUSXMRADIOING 12 | 3CFE | 103,750 | 106562 | 106,562 100000 1038810 @) AA25 ) 3856 W 22024 10/07/2020 07/01/2030
845011-AC-9 | SOUTHWEST GAS CORP 12 1.GFE .. 1948051 105589 | 163663 | 155,000 B I I N 2200 22141 D ) w2 1,809 06/01/2020| 06/15/2030
84756N-AD-1 | SPECTRA ENERGY PARTNERS LP 1,2 2.AFE 212,338 | 111.733 223,466 200,000 208,031 (2,551) 4750 | 3312 | MS 2,797 9,500 |04/12/2019| 03/15/2024
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853496-AD:9 | STANDARD INDUSTRIES INC 12 CBBFE | sesta4| Mosa5| 410963 | 390,000 CosesAI 8 ATSO | 4819 W 8542 18,525 | 08/02/2019) 01/16/2028
853496-AG-2 | STANDARD INDUSTRIES INC 12 (3BFE | 40000 1071261 . 428501 40,000 S A0000 4375 4375 0 8e0) 06/16/2020| 07/15/2030
853496-AH-0 | STANDARD INDUSTRIESINC 12| 3BFE | ... 55,000 | 100625 85,3441 850001 550000 o TN IR TCN I I /(1 08/07/2020| 01/15/2031
854502-AH-4 | STANLEY BLACK & DECKER INC 12 1.GFE . 1299041 121935 158516 130,000 B O I [ P A250| 42581 MN | 706 5,525 10/30/2018 | 11/15/2028
857477-AW-3 | STATE STREET CORP . 1FFE ... 240,095 | 110156 | 25390 | 250,000 sl I 1269 (2650 3269 MN | T8 6,625 | 02/21/2019 05/19/2026
857477-BC-6 | STATE STREETCORP 25 . TEFE 1 50,000 | 110014 85007 00000 500000 o 3776 37T D ML 1,888 | 11/28/2018/ 12/03/2024
857477-BN-2 | STATE STREET CORP |28 1EFE .. 45000 1140441 51320 45,000 S AR000 3452 352 Ms | 889 709 103/26/2020 | 03/30/2031
865622-BJ-2 | SUMITOMO MITSUI BANKING CORP ¢ 1EFE ... 835800 109720 877,760 | 800,000 L2 P I I (r299) . 39500 2832 W 180100 31,600 (0411012019 01/10/2024
86562M-AF-7 | SUMITOMO MITSUI FINANCIAL GRO c 1GFE .. 3748321 108749 43499 | 400,000 8048t 3 (28321 36131 W 48841 10,528 |03/01/2019 | 07/14/2026
86562M-BF-6 | SUMITOMO MITSUI FINANCIAL GRO c| 1GFE ... 190,000 | 109.655| 2083451 190,000 S 180000 (39361 3935 AO | 1958 | 7,478 | 10/10/2018 | 10/16/2023
874060-AT-3 | TAKEDA PHARMACEUTICAL COLT 2 L 2BFE | 200506 | o877y 21754 200000 | 206085 o) AA400 | 32621 MN o 86 8,800 |04/12/2019 | 11/26/2023
874060-AW-6 | TAKEDA PHARMACEUTICAL CO LT c 12 2BFE . 419,688 | 124358 | 1432 400,000 CoMesT V) (5000 4358 MN | 19441 20,000 | 03/01/2019/ 11/26/2028
87612E-BL-9 |TARGETCORP 12 1FFE .. 668888 | 107.307| 718957 | 670,000 8689014 126 (2250) 2286\ AO | 3183 8,166 | 03/26/2020 04/15/2025
878742-AZ-8 | TECKRESOURCESLTD c[2 | 2CFE | 670,110 18973 | 832811 700000 | 6712041 | G O (5400 5730 FA | (YN 37,800 | 02/08/2019| 02/01/2043
87901J-AES |TEGNAINC 12 3CFE ... 90000 102437 | 92193 90,000 S090000 46251 4623| MS | 1226 2,844 101/07/2020 | 03/15/2028
880779-AZ6 |TEREXCORP = 12 4BFE .. 667,782 103200 | 712080 | 690,000 BILTES N O 33811 (5625] 6280\ FA | LATCS DU 38,813 |02/08/2019 02/01/2025
8B104L-AE:3 | TERRAFORM POWER OPERATING. |12 3CFE .. 683250 | 112552 787864 | 700,000 L R DR 2 (5000 5759 LT 35,000 | 02/14/2019| 01/31/2028
88167A-AE-1 | TEVA PHARMACEUTICAL FINANCE cn 3CFE 857912 963131 7608731 790,000 .. 684800 101420 149931 (31501 5918 AO | 62211 24,885 | 02/27/2019| 10/01/2026
88224L-AK-4 | TEXAS CHILDREN'S HOSPITAL [ TAFE f 203,368 | 106007 | 212014 200000 | 182 @)l (29681 27041 AO | 14840 5,936 |09/08/2017 | 10/01/2024
883556-BF-8 | THERMO FISHER SCIENTIFIC INC 12 2AFE . 1828261 11035 | 1931231 175,000 R O (een 41501 3087 FA ) 3026 7,263 | 04/12/2019 | 02/01/2024
883556-BR-2 | THERMO FISHER SCIENTIFIC INC 12 2AFE . 472235\ 18340 557,670 | 500,000 o AT8265 | 33831 (2950) 38041 MS | e 14,750 1 03/01/2019 | 09/19/2026
872540-AQ-2 | TUX COMPANIES INC 12| TFFE | 372203 | 107929 | 04734 375000 | 31333 00 22501 2333 MS | 24841 8,438 109/07/2016 | 09/15/2026
87264A-BA2 | T-MOBILEUSAINC 12 2CFE ... 204953 | 110598 | 28726 205,000 204960 [0 (3500 3505 AO | W5 3,707 | 04/02/2020 | 04/15/2025
8B947E-AT-7 | TOLL BROTHERS FINANCE CORP |12 SAFE ... 669,384\ 111356 | 801,763 | 720,000 o erso2r 4t 43500 5345\ FA | nesz| oo 31,320 |02/14/2019) 02/15/2028
89114Q-BX-5 | TORONTO-DOMINION BANK c 1CFE (1183440 1100119 1201428 1,200,000 Jeesas 6868 (25501 3136 W) 13260 30,600 | 08/09/2018 01/25/2021
89114Q-C4-8 | TORONTO-DOMINION BANK c 1CFE ... 159782 108262 | w219 160,000 159889 ) (35000 35281 0 25200 5,600 |07/12/2018 | 07/19/2023
89153V-AC-4 | TOTAL CAPITAL INTERNATIONAL $ (2 L IDFE | 179,030 | 109621 | 186,3% | 170000 74433y U39 37004 2799 2900 6,290 |07/14/2017 | 01/15/2024
89236T-DR-3 | TOYOTA MOTOR CREDIT CORP T 1EFE . 49BBTS | 112453 562265 | 500,000 CoAerdoty B’ 32000 329 | W o 7856 16,000 |02121/2019 | 01/11/2027
45687A-AM-4 | TRANE TECHNOLOGIES GLOBAL H iy 2BFE . 673907 | 100319 677,153 675,000 o eragde 365 (2900) 2885\ FA | 70891 19,575 102/13/2018 | 02/21/2021
89352H-AK-5 | TRANSCANADA PIPELINESLTD 2 L 2AFE | 2050341 1081241 216248 | 200000 | 2030881 (IS0 37801 3 M4 A0 15631 7,500 | 04/12/2019 | 10/16/2023
893647-BE-6 | TRANSDIGMINC 12 4AFE .. 670032 106625| 7037251 660,000 oo eergoz| 2400 62501 5982 MS | 121460 41,250 02/08/2019 03/15/2026
86787E-AT-4 |TRUISTBANK 2 1FFE .. 139751 103376 144726 | 140,000 co1eete 520 (2450) 2489 FA | 1429 3,430 | 07/26/2017 | 08/01/2022
86787E-BB-2 | TRUISTBANK 12 1FFE . 399761 115445\ o178 40,000 C %9888 31 (4050 | 40581 MN | 261 1,620 11012412018 11/03/2025
BO788J-AA-7 |TRUISTBANK 2. 1FFE 11576810 1035731 1201447 1,160,000 o n1sress | sy 18001 15431 MS | 5365 8,748 |03/04/2020 | 03/10/2025
05531F-BB-8 | TRUIST FINANCIAL CORP 2. 1GFE | . 1,033,009 | 108310 11264240 1040000 | 1035228 | (L T (2850 20781 AO | 5352 29,640 | 04/11/2019/ 10/26/2024
867914-BS-1 | TRUIST FINANCIAL CORP . 12 1.GFE .. 660,009 113325 691283 | 610,000 649330 88%) (4000 2365 MN | 4067 24,400 11011612019 05/01/2025
902133-AR-8 | TYCO ELECTRONICS GROUP SA- C[12 1.GFE 103,542 | 108.316 108,316 100,000 101,840 (517) 3450 | 2.868| FA 1,438 3,450 | 07/31/2017 | 08/01/2024
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O150HHR4 [US.BANCORP 2. CLEFE | se4g20| 12759 | 451036 | 400,000 CCBT0 598 34501 33391 A0 2240 12,600 | 02/21/2019| 04/27/2027
91159HHZ6 |US BANCORP |2 JMEFE | 928893 | 103867 | 965963 | 930,000 SoeW030 186 14500 14750 MN o 1835 6,743 | 05/08/2020 | 05/12/2025
902674-YA2 |UBS AG (LONDON BRANCH) (2 2 IDFE | 93,736 | 101.795| 982322 | 965000 | etz Sl R TS0 18T A0 3284\ 8,444 104/14/2020 | 04/21/2022
90265E-AQ-3 JUDRINC -~ 12 2AFE .. 665858 | 111198 700547 | 630,000 o883 | | @iy (32004 25341 W 929 | 10,080 {02/19/2020 | 01/15/2030
904764-BG-1 | UNILEVER CAPITAL CORP 12 1EFE .. 148917 | 108690 | 163035 | 150,000 BRI R 0 (3250 33941 MS | 144 4,875 |00/04/2018 | 03/07/2024
906581-AA-1 JUNION 11 LEASINGLLC | | | | IDFE 4| o284ty 24051 21790 JAJO L 03/10/2016 01/23/2024
906548-CM-2 |UNION ELECTRIC CO_ 12 1FFE .. 100841 1105611 21817 110,000 - I ES (29500 2987\ JD p o AL 3,245 | 06/06/2017 | 06/15/2027
907818-ES-3 | UNION PACIFIC CORP 12 2AFE o.219991 ) 113862 249836 | 220,000 C220012 37800 3749 W 38041 8,250 | 06/05/2018 | 07/15/2025
907818-EV-6 | UNION PACIFIC CORP 12 2AFE L2218 | 125907 | slares | 250,000 ST @) A3 | 4335 MS | S 10,938 102121/2019 | 09/10/2038
907818-EY-0 |UNION PACIFIC CORP 12 2AFE . 1031360 | 118823 | 1039701 | 875,000 C 1026889 (4482) (3950 1472 MS | 108571 1,185 110/07/2020/ 09/1012028
907818-FB-9 |UNION PACIFIC CORP =~~~ 12| 2AFE | 704097 | 1607 | 818554 705000 | e e T 37001 37051 MS | 8895 26,085 1 02/11/2019 03/01/2029
911312-BK-1 | UNITED PARCEL SERVICE INC 12 1.GFE . 179446 | 104650 188370 | 180,000 comegeo 2y (2500 2561 AO | AN DR 4,500 | 11/09/2017 | 04/01/2023
911312-BX-3 | UNITED PARCEL SERVICE INC 12 1GFE .. 229759 1130231 259953 | 230,000 e I I Ll (3800) 38231 AO | 22431 4,659 | 03/19/2020| 04/01/2025
911365-8G-8 |UNITED RENTALS (NORTH AMERIC 12| 3CFE | 106,250 | 106625 | 106625 100,000 1089510 @9 ABTS| 301 W 22481 10/22/2020 01/15/2028
911365-BN-3 | UNITED RENTALS (NORTH AMERIC 12 3CFE .. 373500 105375 379350 | 360,000 BRI LA I I S72)] 4000) 34831 0 1o 66401  933|10/07/20201 07/15/2030
91324P-CW-0 | UNITEDHEALTH GROUP INC T 1GFE . 1698605 | 114532 | 1763793 | 1,540,000 C 892865 | G4 (34500 1696 | a1 244991 13,800 | 10/07/2020 01/15/2027
91324P-CY-6 | UNITEDHEALTH GROUP INC T 1GFE .. 637,008 114293 685758 | 600,000 RIS (R @59%) 33751 2466 AO | 4251 20,250 | 10116/2019| 04/15/2027
9033THNV-1 JUSBANKNA |2 1DFE ... 249750 | f07474| 268685 | 250,000 B TC N I a8 (34000 3420 0o sfor| 8,500 |07/19/2018 | 07/24/2023
91911T-AP-8 |VALEOVERSEASLTD Cit .| 2CFE | 107450 | 124150 | 1241500 100,000 1054670 L ©2) o 82501 SMe ) FA 2448 6,250 | 06/21/2018 | 08/10/2026
92343V-BR-4 | VERIZON COMMUNICATIONS INC T 2AFE . 433480 2778 asrmzy 400,000 BT 1N I eor4) 5450 | 3444 MS | 6066 20,600 | 04/11/2018| 09/15/2023
92343V-CX-0 | VERIZON COMMUNICATIONS INC T 2AFE . 676501 1304141 912898 | 700,000 coemm24s ¥ 4522 47341 MS | 93201 31,654 102121/2019) 09/15/2048
92343Y-DY-7 | VERIZON COMMUNICATIONS INC T 2AFE | 206,194 17968 | 259% | 200000 | 04952 | @9 A125) 3675 MS | 24061 8,250 |03/08/2019 | 03/16/2027
92343V-EN-0 | VERIZON COMMUNICATIONS INC T 2AFE o laagsty 111086 166629 | 150,000 coMerszy ey [3376] 39854 FA | 1w 5,064 |05/04/2018 | 02/15/2025
92343V-FS-8 | VERIZON COMMUNICATIONS INC | 12 2AFE .. 1,204,880 | 100.809 | 1214748 | 1,205,000 1204882 31 (0850) 08521 MN | L 11710/2020| 11/20/2025
927804-FS-8 | VIRGINIA ELECTRIC AND POWERC | C 12 1FFE .. 895030 | 109424 984816 | 900,000 co8eg2zy 090 (3400 31931 MN 3565 27,900 | 03/08/2019 05/15/2025
927804-FV-1 | VIRGINIA ELECTRIC AND POWER C 12 1FFE .. 362950 | 1113781 389823 | 350,000 o.e0816 (1.780) (29500 2360 MN o I 10,325 [10/16/2019 | 11/15/2026
92826C-AD-4 |VISAING -~ 12| IDFE | 490455 | 122341 S1170 | 500000 | 48043 | W60 34501 3431 WD | A 15,750 103/08/2018 | 12/14/2025
92826C-AG-T |VISAINC |12 1DFE .. 2691851 103133 278459 | 270,000 C2Ts e 24501 22131 MS | Loy 5,805 |09/06/2017 | 09/15/2022
92857W-BJ-8 | VODAFONE GROUP PLC cit. 2BFE ... .99550 | 1143%6 | 68638 | 60,000 S SeT08 2 AM25) 42481 MN 213 2,475 | 05/23/2018 | 05/3012025
92857W-BU-3 |VODAFONE GROUPPLC (2 L 2BFE | 338722 1240041 42190 | 340000 | 3752 20 A0 42r2) MS arma 14,450 109/10/2019 | 09/17/2050
929089-AB-6 | VOYAFINANCIALINC T 2BFE ... 339420 114488 | 400708 | 350,000 IR L I 1300 (36501 41321 JD f o s68) 12,775 10212172019 | 06/15/2026
931142-EE-9 |WALMARTINC 12 1CFE o h1szrszy 17810y 1354815 | 1,150,000 TR0 @234 37000 3334 JD o 89t 42,550 1 02/21/2019 06/26/2028
254687-FL-5 |WALTDISNEY CO 12 1.GFE . 261070 104542 217036 | 265,000 C2BSAS 360 L2000 2166 MS | Liery oo 5,226 | 09/03/2019 | 09/01/2029
949746-RW-3 |WELLSFARGO&CO . 2AFE .. 307560 | 1101151 3303451 300,000 00808283 (1.088) (30004 2577 AO | N 9,000 | 10/16/2019 | 042212026
95000U-2A-0 |WELLS FARGO&CO 25 . 2AFE | 1728755 | 113380 1984150 1,750,000 | 173825760 | 20300 (35841 3740 MN 6795 62,720 | 02/21/2019| 05/22/2028
94988J-5N-3 | WELLS FARGO BANKNA - 1DFE . 1079353 | 100085 | 1100715 1,100,000 C 1009895 [ D (28001 33421 W 13188 28,600 | 05/17/2018/ 01/15/2021
958102-AM-7 | WESTERN DIGITAL CORP 1,2 3AFE 323,828 | 110.625 331,875 300,000 322,918 (910) 4750 | 3.051| FA 5,383 10/22/2020 | 02/15/2026




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

L1013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Designation, Current

0 NAIC Rate Year's Total

r Designation Used Other Foreign Admitted

e Modifer and To Book / Unrealized Current -Than- Exchange Amount Amount Stated

i SVo Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual

CusIP g | Bond | Adminiatrativ Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity

Identification Description Code| n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
TI739AL2 |WESTROCKRKTLLC | | L B 2BFE | 197,753 | 105122 | 189,220 180,000 184523 @ree)f ] 4900 | 2690 MS | 2940 8,820 |05/17/2017 | 03/01/2022
962166-BX-1 |WEYERHAEUSERCO | | L 2BFE | 318278 | 118188 | 3782021 320000 LI O [0 I R 4000| 4062| MN | 166 12,800 |02121/2019 | 11/15/2029
96949L-AD-7 | WILLIAMS COMPANIESINC | | 12| 2BFE | 486,285 | 144251 570625 | 500000 | 488987 | L e ] 3750 4M42) JD | 833 18,750 10221/2019 | 06/15/2027
96950F-AM-6 | WILLIAMS COMPANIESINC | | 12| 2BFE | 521465| 110406 552030 | 500000 | S139200 | @anl ] 4300 32041 MS | 6988 21,500 | 04/11/2019/ 03/04/2024
92940P-AB-0 |WRKCOINC | | L 2BFE | 2005 | 774y B34 30000 207 | T P 4650 | 4674 MS | aml 1,395 | 11/27/2018 03/15/2026
98978V-AB:9 |ZOETISING - | | 12| 2BFE | 355,037 105249 368372 350000 | 20160 )] I I 3250 | 2%2r) FA | AT400 11,375 | 01/10/2018 | 02/01/2023
3299999 Industrial and Miscellaneous (Unaffiliated) - Issuer 199,816,288 | XXX 216,166,293 197,170,286 199,455,196 7,982 (225,188) XXX | XXX | XXX 1,806,638 5,608,989 | XXX XXX
06540R-AE-4_ | BANK 2017-BNK9 A4 - CMBS e AAFE | 506126 | 115051 | 52023 | 40000 | 502576 | B DU X B ol | ss8| 2080| MON| 1386 | 9,494 |05/2212020 11/18/2054
05550M-AU-8 |BBCNIS 2019-C3A4-CMBS || | /SN TAFE | 1895695 | 116831 | 191212 1650000 | 188045 | | @20 | ] 3583 | 1692 | MON | ar | 9,853 [1007/2020) 05/17/2052
081620-AE-9 |BMARK20IG3A4-CMBS | | |4 | 1AFE | 10s7207| torer| 108708 | 1007000 | 10582 | s ] 2437 2089 MON | 2008 14,315 | 0512212020 09/17/2048
125039-AF4 |CD2017-CDBAS-CMBS | | |4 | 1AFE | 2483780 | 114003| 2850075 | 2500000 | 2488416 | () DU 3456 | 3554 MON | 7200 86,400 [02/13/2019) 11/15/2050
12529M-AF-5 |CF2019-CF1 AS-CMBS | | 4 TAFE 1 2197969 | mr32r) 2346540 2000000 | 21750041 (I R 3.786 | 2507| MON | 63101 75,714 1 10/23/2019 05/17/2052
17322M-AW-6 | CGCMT 2014-GC21 AS - CMBS LS 1.AFE 27044 100495 2463641 225000 26253 L @eo) ] 3855 | 3671 MON | 723 ) 8,674 | 10/30/2018 | 05/10/2047
17291E-AW-1 | CGCMT 2016-P6 AS - CMBS 4 1.AFE 1104375 | 1149311 1,149310 | 1000000 |~ 1,004953) | ©422)) || 37201 1.893| MON | sf00) 21,700 |05/21/20201 12/10/2049
12624K-AD-8 | COMM 2012-CCRE2 A4 - CMBS 4 C MAFE ) 3778321 103295 | srozr | 365000 | 521 | @renf o] 3447 2393 MON | o7 11,487 1 06/23/2017 | 08/15/2045
12624X-AD-0 | COMM 2013-CCREG A4 - CMBS BLE CVAFE 4520141 1038011 46724 | 440000 444328\ | )] T R 3101\ 2576 MON | Wy 13,644 | 06/19/2017 | 03/1212046
12507N-AS-2 | CSAIL 2020-C19A3-CMBS | | 4] TAFE 1 1553320 | 108144 1622160\ 1,500,000 | 18500731 (S7=20] I N 2561 | 21541 MON | RN 22,407 05/14/2020| 03117/2053
23307D-AW-3 | DBGS 2018-C1 A1-CMBS 4 TAFE | 47159 101749 444808 | SIOL S B 436866 | | osnfo 3409 | 3375 MON | 1242 18,546 | 10/17/2018 | 10/17/2051
23312V-AF-3 | DBJPM 2016-C3 A5 - CMBS 4 TAFE | 1054375) 109551 | 1096510 | 1,000,000 |~ 1,049183) | G222 || 2890 | 1.945) MON | 24081 16,858 | 05/21/2020 08/12/2049
36261P-AT-9 |GSMS 19GSATA4-CMBS | | 4 TAFE 1 2004366 | 112522 2189678 | 1,946,000 | 19980811 | (2] I I 3048 | 2709 MON | 49431 59,312 | 10/30/2019 11/13/2052
36248G-AD-2 | GSMS 2013-GCJ16 A4 - CMBS 4 CMAFE | 433719 1092321 4369281 400000\ as219 )] T D 42711 2793 MON | [l 17,084 107/18/2017 | 11/13/2046
J36250H-AE-3 | GSMS 2014-GC26 A5-CMBS | | |4 | TAFE | 268323 110299} 201807 270,000 2688191 | 2800 3629| 3756 | MON | 87| 9,798 |10/10/2018 | 11/13/2047
36252T-AR6 |GSMS 2016-GS2A4-CMBS | | |4 | 1AFE | 1325584 108897 | 1333988 1225000 18213620 ol @222)f ] 3050 | 14411 MON | SN 6,227 | 10/07/2020 | 05/12/2049
36254C-AV-2 | GSMS 2017-GS7 A4 - CMBS 4 CVAFE 2475684 14277 2856925 | 2500000 | 2480190\ | 2491 ] 3430 | 3579 MON | [A5C0 DU 85,750 | 02/13/2019| 08/12/2050
46643T-BJ-0 |JPMBB 2014-C26 A4-CMBS | | 4] TAFE f 197,993 | 110187 | 1842621 140000 1386140 ] e P R 3494 | 3760 | MON | 081 4,892 | 10/09/2018 01/17/2048
46634S-AD-7 |JPMCC 2012:C6 ASB-CMBS | | |4 | 1AFE | 689013| 101634} 6943% | 683,193 | es4217) (] T D 3444\ 2776 MON | LTEUN DR 22,296 | 07/31/2018| 05/17/2045
A82598-AA7 |KNDL2019-KNSQA-CMBS | | |4 | fTAFE | 344000 100201} 44891 344000 344000 ] 0.959 | 0.961| MON | 161 5,047 | 05/10/2019 05/15/2036
61762X-AS-6 |MSBAM 2013-C12ASB-CMBS | | 4 TAFE f 237351 1040461 24072 24969 | 220203 (R ] I N 3824 | 219 | MON |\ 77| 8,603 |07/19/2017 | 10/17/2046
61690K-AE-2 | MSBAM 2013-C7 A4 - CMBS 4 CCMAFE L 4995321 104007 5096341 490,000 493194\ ()] T R 2918 | 2527 MON | L2 14,298 |07/19/2017 | 02/16/2046
61761Q-AE-3 |MSBAM 2013-C8A4-CMBS | | |4 | TAFE | 461760 104435| 469958 | 450,000\ 454088 | | @358 || 34341 2614) MON | (TCH 14,103 07/19/2017 | 121712048
61764P-BU-5 |MSBAM 2014-C19A4-CMBS | | |4 | 1AFE | 187,773| 109.790 | 208601 | 190,000 1884540 S L I . 3526 | 3746 MON | 88| 6,699 | 10/09/2018 | 12/17/2047
94989D-AW-9 | WFCM 2015-C27 AS - CMBS 4 CMAFE | 1037765 109748 | 1067848 | 973000 | 1029339 | @40) | 3451 | 1952 MON | 27981 19,587 |05/19/2020 | 02/18/2048
92937F-AD-3 |WFRBS 2013-C12 A4 - CMBS 4 1.AFE 330,012 | 104.732 335,142 320,000 323,637 (1,916) 3198 | 2589 | MON 853 10,234 | 06/23/2017| 03/17/2048

3499999 Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage- 23,759,880 | XXX 25,249,881 22,740,324 23,627,657 (83,600) XXX | XXX | XXX 61,697 593,022 | XXX XXX




81°013

Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Designation, Current
0 NAIC Rate Year's Total
r Designation Used Other Foreign Admitted
e Modifer and To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i SVo Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CusIP g | Bond | Adminiatrativ Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
03066G-AD-1 |AMCAR2019-1A3-ABS 4| MAFE | 680038| 101283 | 68854 | 8028 |  e80MM| | I 2970 2993 | MON | 729| 20200 |03/052019| 11/20/2023
05568Y-AA-6 | BNSF 2007-1PTC-ABS LA 1CFE | 5198151 1100241 519304 | Aot S182291 | (osnf (59961 0633 AO | [V 28,301 110/18/2018 04/01/2024
14314W-AD-3 | CARMX 2017-3A3-ABS 4 CMAFE L 48907 | 100166 | . 48998 48917 B O I L 8701 2001 ) MON | 431 . 96407182017 | 04/15/2022
126410-LM-9 | CSX TRANSPORTATION INC - ABS T CMEFEC L sar217 | 1104431 3’122y 305,245 0383098 @eray 8251) 13921 w0 8798 | 19,081 111/17/2017 | 01/15/2023
254683-CG-8 |DCENT2018-4 A-ABS 4 TAFE 1 1499502 | 101547 1523205 1,500,000 | 14996741 1260 3104 3AT ) MON 2003 46,650 | 07/2412018| 01/16/2024
28108Q-AA2 |ESLFT2012-1A-ABS 4 CMARE L 221,899 | 100445) 22192 221,208 A I I o) 11481 1063 MON | 280 3,696 |05/18/2017 | 09/25/2030
34528H-AA-2 | FORDR 2018-REVZA-ABS 4 CMAFE L 324,988 | 107.315) sagrra | 325,000 C88001 Al (34701 3495 MON | S0t} 11,278 107/17/2018 | 01/15/2030
43814U-AG-4 | HAROT 2018-2A3-ABS 4. CMAFE L 99,630 | 100837 | 100466 | 99,632 Bt I I e (3010 36641 MON | 08 2,999 105/22/2018 | 05/18/2022
61205P-AK-5 |MHESA2012A2-ABS 4 CMAFE L 174961 100197 | raes | 173,820 TS oenf o 14521 0884 MON | 611 2,907 |08/03/2017 | 05/20/2030
65474V-AQ-4 INMOTR2019-AA-ABS - 4] TAFE 1 3,020,000 | 100535 3086157 3020000 | 3020000 b 07194 0715 ) MON | 1025 36,829 | 03/05/2019| 02/15/2024
85208N-AA-8 | SPRNTS 161 A1-ABS ¢ 4 C2AFE 51562 | 101.096 | 521281 51,563 BT R 2 (3360 3349 MSD| 1 1,733 1012012016 03/2012023
87165L-BB-6 |SYNCT2016-2A-ABS 4 CMAFE L 384,985 | 100.710 14l 385,000 C88s0 @) (22100 2212 MON | 378 ) 8,508 | 05/20/2016 05/15/2024
92917)-AAS |VOYA182A1-CDO 4 TAFE f 9240611 ~ 99435| 929719 | 935,000 | T38| 1820 BT 1429 JAO 2506 22,153 10211212019 07/15/2031
98162E-AC-1 |WOART 2017-AA3-ABS 4 CMARE L 1119611 100309 | 13945 113,594 com2eAs 0 1930 4758 MON | ELA 2,192 103/20/2018 | 09/15/2022
3599999 Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed an 8,409,616 | XXX 8,482,761 8,331,098 8,397,276 (3,939 XXX | XXX [ XXX 23,475 207,491 | XXX XXX
3899999 Subtotals — Industrial and Miscellaneous (Un 231,985,784 | XXX 249,898,935 228,241,708 231,480,129 7,982 (312,727) XXX | XXX | XXX 1,891,810 6,409,502 | XXX XXX
46431W-507 |ISHARESBRSHMATED 2A | 1997595 | 70| iegrigrs| | 1egmers| @ | N[ 66470 foortei020|
5899999 SVO Identified Funds - Exchange Traded Funds —a 19,975,955 | XXX 19,971,975 19,971,975 (3,981) XXX | XXX | XXX 66,470 | XXX XXX
6099999 Subtotals — SVO Identified Funds 19975955 | XXX 19,971,975 19,971,975 (3,981) XXX | XXX [ XXX 66,470 | XXX XXX
7699999 Totals — Issuer Obligations 260,569,070 | XXX 281,225,993 258,138,941 260,102,327 7,982 (247,537) XXX | XXX | XXX 2,167,973 6,792,471 | XXX XXX
7799999 Totals — Residential Mortgage-Backed Securities 98,824,134 | XXX 104,109,426 96,555,719 98,671,527 (94,070) XXX | XXX | XXX 260,899 2,760,702 | XXX XXX
7899999 Totals — Commercial Mortgage-Backed Securities 34,105,800 | XXX 35,876,452 32,890,872 33,850,280 (124,418) XXX | XXX | XXX 86,427 894,592 | XXX XXX
7999999 Totals — Other Loan-Backed and Structured Securities 8,923,775 | XXX 8,997,302 8,847,247 8,911,702 (3,968) XXX | XXX [ XXX 23,517 213,856 | XXX XXX
8099999 Totals — SVO Identified Funds 19975955 | XXX 19,971,975 19,971,975 (3,981) XXX | XXX | XXX 66,470 | XXX XXX
8199999 Totals — Affiliated Bank Loans XXX XXX | XXX | XXX XXX XXX




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

61°013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Designation, Current
0 NAIC Rate Year's Total
r Designation Used Other Foreign Admitted
e Modifer and To Book / Unrealized Current -Than- Exchange Amount Amount Stated
i SVo Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CusIP g | Bond | Adminiatrativ Actual Fair Fair Par Carrying Increase / (Amortization) / |  Impairment in Rate Rate | When & During Maturity
Identification Description Code | n | CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized BJ/A.C.V. of of Paid Accrued Year Acquired Date
8299999 Totalls — Unaffiliated Bank Loans | XXX XXX | XXX | XXX XXX XXX
8399999 Total Bonds 422,398,734 | XXX 450,181,148 396,432,779 421,507,811 4,001 (469,993) XXX | XXX | XXX 2,538,816 10,728,091 | XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
L 2 195,449,919 BS 8,681,068 1C8 6,645,090 oS 6,940,201 'S 12,432,597 L 2 36,052,525 168 30,585,140
AS 59,029,447 B 26,283,166 8 16,313,402
8AS 6,749,937 BS 4,804,332 s 9,485,248
S 1,381,788 8% 673,951 acs
5A$ 5B $ 5C$

6%
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 1
Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
F Current NAIC
5} Rate per Year's Total Designation,
r Share Other Total Foreign NAIC Designation
e Par Book/ Used to Amount Nonadmitted Unrealized Current -Than- Change Exchange Modifier and
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change SvVo
CusIP g of Per Per Carrying Fair Fair Actual But During But Increase / (Amortization) / | Impairment B/A.C.V. in Administrative Date
Identification Description Code | n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized | (15+16-17) B/A.C.V. Symbol Acquired
8999999 Total Preferred Stocks XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
WS BS 1S ws o 'S ®S es
AS 8BS 08
8AS 8BS ¢S
4AS 8s a8
5A$ 5B $ sc$

6
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3| 4 7 8 10 11 12 13 14 15
NAIC
F Current Designation,
0 Rate per Year's NAIC
r Share Other Total Designation
e Book/ Used to Amount Nonadmitted | Unrealized -Than- Change Modifer and
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in SVO
CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.C.V. Date Adminiatrative
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) | Recognized (13-14) Acquired Symbol
31338#104 |Federal Home Loan Bank-Boston | | | 3518000 861800 [ 00000 | 351800 | 881800 [ [l 041242020 | XXX
9099999 Industrial and Miscellaneous (Unaffiliated) Publicly Traded 351,800 XXX 351,800 351,800 XXX XXX
05636.-10-0 |BCS FINANCIAL CORPORATION | | [~ 11868000 | 1568624 | 131330 | 1868624 | | 191668 | 191668 | 121302016 | XXX
9199999 Industrial and Miscellaneous (Unaffiliated) Other 1,558,624 XXX 1,558,624 191,668 191,668 XXX XXX
649280-81-5 |AMERICAN FUNDSNWLDR6 Costers | 22679 87910\ 22679)  A7838| | 98| | A8 A 120282020
256219-10-6 |DODGE & COXSTOCK | | | 20801 4005 192560 40050 L I B SOF 20 21 122820204
315911-75-0 |FIDELITY 500 INDEXFUND | = | [ 2500579 | 325500 | 1304704 3255800 | 8472 41050 4r329) 413291 12/28/2020 |
41665H-78-9 |HARTFD.SCHREMESDR | | | . 663,779.150 | 135211811 20370| 13,521,181 1 10688058 | ] 124776 | 23223251 | 2322325\ 122020201
464287-20-0 |ISHARES.CORES&PS00 | | | 149379.000 1 56,075,383 | 375390 | 56,075,383 | 421282141 | 865819 | | .. 78938241 | 7803824 | 06/30/2020 |
464288-68-7 |ISHARESPREFANDINCSEC | | | 773050000 | - 29,770,156 | 385101 29770156 | 28564169 | | 216949 | 1205986 | | 1,205986 | 1173072020 4B
57630E-87-5 (MASSMUTUALSBLCHI [ | | . . . 2709480 81,366 | 30030 81366 | 66,514\ ol 148521 | 148521 1228120201
57630E-57-8 (MASSMUTUALS:STBDI [ | | . 73460777 811007 1040 811007 | 804080 | 2743\ 6927 | 69211 122820204~~~
57630G-49-0 |MASSMUTUAL STRP201 | - | [ 1218928 | 218311 17070 21831 20160 aMar 162\ 18120 1212412020 -
57630G-45-8 |MASSMUTUALS:TRP251 | | | 10922772 192241 17600 1922411 173738\ 339 18506 18506 | 12/28/2020 |
57630G41-7 |MASSMUTUALSTRP301 | | | 152437941 214388 | 18000 214388 | 242099\ ) 4510 322891 | 322891 122820201
57630G-36-7 MASSMUTUALS:TRP351 | | [ 37964721 68,926 | 18350 68926 | 60526 | 10120 84001 | 8400 1228120201
57630G-326 |MASSMUTUALS:TRP 401 | | | . . 8541804 | 159,390 | 18660 | 159390 18434 2083 | 2096 | 2196 | 122820201
57630G-27-6 |MASSMUTUALSTRP 451 | | | 3086441 ST 18830 StIM 49647\ | [ D B 80941 | 80941 122820201
552966-80-6 |MFSINSTLINTL EQUITY | | 843,149.390 | 25834007 | 306401 25834007 | 20952833 | | 255947\ | 24152641 1 2415264 | 12110220204
704329-24-2 |PAYDENEMMKTBDSI | [ | 867,056.730 | 12026077 13870 12026077 | 14571400 528906 | 27136 | 27136 | 123012020 | -~
779562-20-6 |TROWEPRICENHI | | | . 1571905\ 129761 82550 | 1297611 103490 | b 200 | 62111 122820201
922908-83-5 |VANGUARDMD-CPIINST [ | | . 696392 | 39444\ 56640 | 394441 L N B SO 61T LT DR 122820201
921908-87-7 |VANGUARDRE IDXADM [ | | . . 61.348 | 7,385 120380 7385 7008\ 282\ G4 ©43) 122420204
922908-87-6 |VANGUARDS-CIDINST | | | . . 188556 | 175771 932201 (A0 142650 ) L1 U P 33120 33120 122820204
969251719 WMBLAIRINTLLDRSI [ | .| . .. 1497760\ 341491 2280 41491 ZZAREH B B e e o [AULH 12282020
9499999 Mutual Funds | | 139,474,284 XXX 139,474,284 115,829,686 2,093,105 14,261,695 14,261,695 XXX XXX
9799999 Total Common Stocks | | 141,384,708 XXX 141,384,708 116,181,486 2,093,105 14,453,363 14,453,363 XXX XXX
9899999 Total Preferred and Common Stocks 141,384,708 XXX 141,384,708 116,181,486 2,093,105 14,453,363 14,453,363 XXX XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

1

CUsIP
Identification

Description

3

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5

Date Acquired Name of Vendor
CA0007/2020 [BONYMELL
. 08/28/2020 | DEUTSCHE BANKALEXBROWN
073012020 |GOLDMAN
. 077302020 |Montgomery -~~~
. 1009/2020 |GOLDMAN
(101282020 |Montgomery

1010972020

102202020
100712020

151 358-AT-8

CENTENE CORP

' 06/22/2020
© 05/14/2020
 06/01/2020
© 06/01/2020
091232020
100772020
100712020
06/26/2020
0502602020
0502112020
0502112020
© 0211012020
© 05/08/2020
08/13/2020
0502202020
1200372020
' 12/03/2020
© 06/18/2020
100772020
10052020
0912212020
0502202020
0410612020
06/16/2020
03/03/2020
041062020
08/13/2020

10/07/2020

MARKET04

217,978

200,000.00




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

1ela

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest
Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

151358-AW-1 CENTENECORP ] 09/23/2020  |Montgomery 60,000 8000000 |
15189X-AU-2 CENTERPOINT ENERGY HOUSTONELECTRICLLC | ] 06/02/2020  |MITSUBISHIURJ SECURITIES | 109,779 . 11000000
17291E-AW-1 CGCMT2016-P6 A5-CMBS ] 05/21/2020  |HARRISNESBITT CORPBONDS . | ... ... ... ... .| ... 1104375 1,000,000.00 | 2,583
808513-BB-0 CHARLESSCHWABCORP ] 03/2012020 |FirstBostonCorp L 614668 | 61500000
191216-CN-8 COCA-COLACO 032012020 |SALOMONBROTHERSINC | | 44656 415000000
191216-DD-9 COCA-COLACO 09/14/2020 |SALOMONBROTHERSINC | 939,257 | 940000001
20030N-DM-0  ~~ |COMCASTCORP ] 05202020 |DainRauscher L 3BTTS| 390,00000 ( oo
22820V-AT-8 CROWN CASTLE INTERNATIONALCORP ] 06/04/2020  |CHASE SECURITIESING | 564040 | 56500000
12507N-AS-2 CSAIL2020-C19A3-CMBS ] 05/14/2020 |HARRISNESBITTCORPBONDS | | 1,583320 | 1,500,000.00 | 1814
126307-AS6 CSCHOLDINGSLLC 1007/2020 [MARKETO4 214218 20000000 | 2,031
23312V-AF-3 DBJPM2016-C3A5-CMBS ] 05/21/2020  |HARRISNESBITT CORPBONDS . | ... ... ... .. ... 10543751 1,000,000.00 | 2,007
244199BH-7 DEERE&CO 03/25/2020 |SALOMONBROTHERSINC [ | 89878 .. ..8000000( o
25243Y-BD-0 DIAGEOCAPITALPLC ] C . | 042722020 |Montgomery L 1512750 | 152000000
26444H-AJ0 DUKE ENERGY FLORIDALLC ... ] 10007/2020 - (Merrill Lynch 1018670 1,000,000.00 | 5736
26441Y-BE6 DUKE REALTY PARTNERSHIPLTD ] 10/08/2020 - |CHASE SECURITIESINC 469826 | 470000004 2,376
29444U-BG0 EQUINIXING ] 06/08/2020  |Montgomery o 394000 39500000 (
20444UBK-1 EQUINIXING 10/07/2020  |GOLDMAN 208464 | 30000000 o0 LT
345397-A8-6 FORDMOTOR CREDIT COMPANYLLC ] 08/12/2020  |SALOMONBROTHERSINC | 510000 | 51000000 ( oo
345397-B28 FORDMOTORCREDITCOMPANYLLC ... | ... . .| 1109/2020  |MIZUHO SECURITESFIXED | 200000 o 20000000
35671D-CE-3 FREEPORT-MCMORANINC ] 0211912020 |CHASESECURITIESINC | 45000 4500000
35671D-CH-6 FREEPORT-MCMORANINC ] 07132020 |CHASESECURITESINC | | 20,000 20,00000 1 o
369550-BL-1 GENERALDYNAMICS CORP ] 10007/2020  [Montgomery 3392071 29500000 229
3733IN-AL0 GEORGIAPACIFICLLC ] 04127/2020 |GOLDMAN 869826 | 870,00000 ( o
375558-BY-8 GILEADSCIENCESINC ] 097232020 |BarclaysBank 663411 66500000
38141G-XM-1 GOLDMAN SACHS GROUPINC ] 12/04/2020  |GOLDMAN 1,210,000 121000000
38869A-AC-1 GRAPHIC PACKAGING INTERNATIONALLLC ] 08/14/2020  |Montgomery 100,000 100,00000 | oo
36252T-AR-6 GSMS 2016-GS2A4-CMBS ] 10007/2020 - |GOLDMAN 1,325,584 1,22500000 (o ..830
410345-AL-6 HANESBRANDSINC 10/07/2020  |SALOMONBROTHERSINC ol 27580 | 20000000 3,900
41283L-AY-1 HARLEY-DAVIDSON FINANCIAL SERVICESINC ... | .. . 06/03/2020 |CHASESECURITESINC | o448y 34500000 (
404119-BQ-1 HCAING ] 10007/2020  [SALOMONBROTHERSING | | 1131088 97500000 | 24,7141
40414L-AQ-2 HEALTHPEAKPROPERTIESINC ] 1007/2020  |WachoviaBank L 854673 ... .. 76500000 | 5,801
436440-AP-6 HOLOGICING ] 0914/2020  |GOLDMAN 125000 12500000
437076BT-8 HOMEDEPOTINC ] 1007/2020  MerrilLynch 548252 | 49500000 | .. 963
437076-CA-8 HOMEDEPOTINC ] 03262020 |CHASESECURITESINC | | 89,562 | .. 90,00000 | oo
443201-AA6 HOWMET AEROSPACEINC ] 04222020 |CHASE SECURITIESING | 105000 10500000
459200KH-3 INTERNATIONAL BUSINESS MACHINESCORP | . . 0500112020 [GOLDMAN 638816 | 64000000
460690-BR-0 INTERPUBLIC GROUP OF COMPANIESINC -~ . | .. | 03262020 |SALOMONBROTHERSINC | | 1739821 17500000
24420E-VF-3 JOHNDEERE CAPITALCORP ] 0300412020 |DainRauscher L 4497031 ... 45000000
46647P-BES JPMORGANCHASE&CO ] 06/26/2020  |Various 20022611 (190000000 8,856
48666K-AY-5 KBHOME = ] 10/22/2020  |DONALDSONLUFKIN& JENRETTE | | M99 .100,000.00 2147
494368-CB-7 KIMBERLY-CLARKCORP .. ] 03/24/2020 |CHASESECURITIESINC 44965 4500000
423074-AF0 KRAFTHEINZFOODSCO ] 05/21/2020  |DONALDSON LUFKIN & JENRETTE -~ | 229638 20000000 4,640
50077L-BD-7 KRAFT HEINZ FOODS CO 10/22/2020 | MARKETO04 403,696 365,000.00 1,868




el

Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1

CUsIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for

Accrued Interest
and Dividends

958102- AM 7

WESTERN DIGITAL CORP

00712020
100772020
0310312020
031252020
100772020
102202020
0711412020
| 12/07/2020
© 06/18/2020
100912020
©10/07/2020
©03/19/2020
' 03/30/2020
102202020
0410212020
100772020
101912020
0311712020
- 02103/2020
0500812020
100772020
0610812020
0411502020
100772020
100712020
- 06/01/2020
© 06/16/2020
© 08/07/2020
' 03/26/2020
03262020
- 01/07/2020
0410212020
0310412020
05/08/2020
© 04/1412020
0211912020
) 10/07/2020 )
© 03/19/2020
102202020
- 10/07/2020
©10/07/2020
11/10/2020

10/22/2020

Various

323,828

300,000.00




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

A

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest
Identification Description Foreign | Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

94980D-AW-9  |WFCM2015-C27AS-CMBS ... | .. | 05192020 |DONALDSONLUFKIN&JENRETTE | | . 10s7765|  97300000| 1865
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 70,831,328 68,405,000.00 179,699
46431W-507  |ISHARESISHORTMATBD [ | 0982020 [NemhemTrust | 49999984
8099999 Subtotal - Bonds - SVO Identified Funds XXX 49,999,954

I I I
8399997 Subtotal - Bonds - Part 3 XXX 157,092,908 103,891,728.94 199,699

I I I
8399998 Summary Item from Part 5 for Bonds XXX 14,162,808 13,975,000.00 8,688

I I I
8399999 Total - Bonds XXX 171,255,716 117,866,729 208,387
31338#104 |FederalHome LoanBank-Boston [ | 04242020 FHLBBANK L A7e0000| 1762900 |
9099999 Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX 1,762,900 XXX
649280815 |AMERICANFUNDSNWLDR6 .| 12282020 |RelanceTrust [ 280088 Amet2l
256219-106 DODGE&COXSTOCK 121282020 |Refiance Trust 20801 g8 |
315911750 FIDELITYS00INDEXFUND 12282020 [Reflance Trust | 2508521 | 28837 |
41665H-78-9 HARTFD:SCHREMESDR 121292020 [NorthemTrust 258476290 | adeerre | |
464287-200 ISHARES.CORES&P500 06/30/2020 (Various 6410000 | 1968259 | L
464288687 ISHARESPREFANDINCSEC 113012020 |Merilllynch 773080000 | 28564169 | L
ST630E-87-5 MASSMUTUALSBLCHI 121282020 |Reliance Trust 2729833 | 66993 |
67630E67-8 MASSMUTUALS:STBDI 1212812020 [Rellance Trust 73863447 | 806295 | L
57630G-490 MASSMUTUALSTRP201 (121212020 [Reliance Trust 127898 20460 |
576306458 MASSMUTUALSTRP251 121282020 |Reliance Trust 13308377 | 21163 |
67630G-41-7  MASSMUTUALSTRPSOI 12282020 |Reliance Trust 18814018 29016 | L
57630G-367 MASSMUTUALSTRP3S1 121282020 |Reliance Trust 4231660 | e8f67| |
67630G-326  |MASSMUTUALSTRP40I 1212812020 |Reliance Trust 8668313 189476 |
57630G-276 MASSMUTUALSTRP4SI 1212802020 [Refiance Trust 3066441 49647 |
552966-80-6 MFSINSTLINTLEQUITY 1211022020 [NorthemTrust 169966120 | 4663047 | |
704320242 PAYDENEMMKTBOSI ] 1213012020 |NomhemTrust 15318000 | 1487868 | |
779562206 TROWEPRICENHI 1212802020 [Reliance Trust 1574380 | 108845 | |
922908835 VANGUARDMD-CPIINST 121282020 [Refiance Trust 698601 | 43|
92190887-7 VANGUARDREIDXADM 12242020 |Refiance Trust L 2481 82|
922908-87-6 VANGUARDS-CIDINST 121282020 |Refiance Trust 189404 | w3311
969251719 WMBLARINTLLDRS | 1212812020 |Rellance Trust 1801264 | 209 |
9499999 Common Stocks - Mutual Funds XXX 43,291,628 XXX

I I

9799997 Subtotal - Common Stocks - Part 3 XXX 45,054,528 XXX
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUsIP of Shares Accrued Interest
Identification Description Foreign | Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
9799998 Summary ltem from Part 5 for Common Stocks XXX 7,467,649 XXX
9799999 Total - Common Stocks XXX 52,522,177 XXX
9899999 Total - Preferred and Common Stocks XXX 52,522,177 XXX
9999999 Totals XXX 223,777,893 XXX 208,387




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.C.V. Change in Disposal on on on During Maturity
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3620E-NA3 |G2003985-RMBS | |12/01/2020|Paydown | fegeo) 1698038 734\ 17093\ )l teseo) ] 560 | 052012097
36202E-2G-7 1G2004343-RMBS 12/01/2020 Paydown L 21606 | 2160639 | 22651 2222 0] I (L] I 2006 691 | 01/20/2039
36179R-VB-2 | G2 MA3310-RMBS 12/01/2020| Paydown | | 309,395 |~ 309,39504 | 326653 | 325331 (15936)) | (15936)) ] . 3093951 o f 6,413 | 1212012045
36179R-VD-8 | G2 MA3312-RMBS 12/01/2020 Paydown - f | 195263 | 195263011 208428 | 208528 | (13268 | (13268 | 1962631 | 5,195 | 12/20/2045
361795-QX-8 | G2 MA4070 -RMBS 12/04/2020 Paydown o f 274034 | - 27403385 200133 | 288335 | (143021 (14302)1 240341 6,155 | 11/20/2046
36179T-4N-2 | G2 MAS329-RMBS 12/01/2020| Paydown - f | 646,144 | 64614443 | 662096 | 661445| (183000 (1830000 | Carc s IO I I 12,828 | 07/20/2048
36179V-VY-3 | G2 MAG931-RMBS 12/01/2020 Paydown L 421940 42193911 gl @os3)f @os3)f L L S I I P I 138 | 10/2012050
36205R-XM-4 | GN 398584 -RMBS 12/01/2020) Paydown | | (3 159371 L [ SEoooo 4 I D L I N R 7| 06115/2029
36207J-2F-9 |GN433774-RMBS 12/01/2020 Paydown - f 1852 - 185225] 1880 L 7CH @) @)y ooaeszp L T 051572028
36210B-WF-8 | GN 487646 -RMBS 12/04/2020) Paydown o f | 0 D 14970\ L uwry oo . N 20 L I R P 6| 09/15/2029
36200R-LW-0 | GN 570141 -RMBS 12/01/2020| Paydown |l 1353 | 1353441 13531 1353 o s B 1215203
36225A-D2-3 |GN780121-RMBS =~ 12/01/2020) Paydown - f | 87y 18669 201 .7y N U IS I D LA O R T 9 | 04/15/2025
38378B-AAT |GNR2011-165A-CMBS | |12/01/2020) Paydown ~——~~  f | 230,092 | 230091941 230597 | - 2800611 (0] I I (0] I I 2300921 ] 2,900 | 101612037
38378N-WU-3 | GNR 2014-017 AM- CMBS | |12/01/2020| Paydown | = | .. 282,007 | 282006.83 | 202062 2922641 (o2snr (02501 e I I N 6,707 | 06/16/2048
38378N-H8-9 | GNR 2014-040AC-CMBS | |12/01/2020| Paydown | | 126657 | 126657.28 | 128399 127323) oy (] I B 1268571 b 2,142 | 11116/2041
38378N-3G-6 | GNR 2014-067 AE-CMBS | |07/16/2020|Paydown | | . 420639 | 42063893 | 421869 | 4233111 @72 @672)) | 4206391 9,027 | 05/16/2039
38378N-3N-1 | GNR 2014-075AC-CMBS | |12/01/2020| Paydown | | .. 2r8218 | 2718217.85 | 280804 | 2800541 (F:S0] I I (] I B 82181 4,530 | 06/16/2053
38379K-LJ-5 |GNR2015-075AB-CMBS | |09/16/2020| Paydown ~—~~  f | 5377921 53179165\ 550060 | 5433741 (CA2] I Gse)f S 0L I N R I 8,704 | 11116/2044
38379U-K5-4 |GNR2016-131A-CMBS | |12/01/2020\Paydown | | 259,106 | 25910606 | 258054 | 2582281 L I B S0 I P 2591061 L 2,898 | 04/16/2057
38379R-TQ-6 | GNR2017-051 AB-CMBS | |12/01/2020| Paydown | | . 196402 | 19640169 | 196402 | - 1963611 . I o0 1964021 2,612 | 0411612057
38380M-JL-6 |GNR2018-117AC-CMBS | |12/01/2020) Paydown —~—~ ~  f | 218010 | 21801032} 214229 | 2152424 L 2788 | 2788 | 280100 4,565 | 07/16/2046
38381R-QR-3 | GNR 2019-023NE - CMORR |  |12/01/2020| Paydown | | .. 443905 | 443904911 447,564 | - 447265| @360 @360 4439051 10,756 | 11/20/2048
74046B-AA4 |PARCFT 1003N-ABS  |C|06/29/2020|Various ~  ~f | 606,855 | 59424844\ 607,079 | 607,737 | (CEEL)) I I CE)] I B 5992481 | 7807 | 7807 | - 12,480 | 02106/2022
912810-SP-4 |UNITED STATES TREASUR | |10/07/2020 HSBC SECURITIES | | 846,367 | 890,000.00 | 858991\ | 8| 8 | 859,076 | | . (12709)1 ~~ (12709)) 1,796 | 08/15/2050
912828-4N-7 | UNITED STATES TREASUR | - 06/29/2020)GOLDMAN -~~~ | | 3824487 | 324700000 | 3224861  3227985| oz gz | 3228956 | 5955311 595531| 56,938 | 05/15/2028
912828-4v-9 |UNITED STATES TREASUR | |06/17/2020 GOLDMAN R DR 1130436 |~ 960,00000 956,175 | 9565441 (73 D P e 956706 | | 173,730 | 173,730 |~ 23,202 | 08/15/2028
912828-4X-5 | UNITED STATES TREASUR | | 06/17/2020 SALOMON BROTHERSINC | =~~~ | 1,403,947 |~ 1,300,000.00 | 1,298,578 | 1298952 | 26 1260 1299079 | 104,868 | 104,868 | 28,561 | 08/31/2023
912828-6D-7 |UNITED STATES TREASUR | | 06/17/2020|JP Morgan ~ ~~~~~{ ~| 487,855 | 48000000 480432 480258 | | N (1o2)f 480157 | 7899 | 7699 | - 9587 02128/2021
912828-6F-2 |UNITED STATES TREASUR | | 06/11/2020| Various .~~~ { | 838528 | 750,00000 | 760168 | 789133\ o f L)) I CIL)] I B 7885151 ] 800131 80013 | 14647 | 02/28/2026
912828-6T-2 |UNITED STATES TREASUR | |06/05/2020| GOLDMAN -~~~ | | 339,070 | 300,000.00 | 303493 303309 | mar 45)] I B 303170 | 35899 | 35899 4,027 | 0515/2029
912828-62-8 |UNITED STATES TREASUR | 105/26/2020| Various ~~~ f ~| 529640 |~ 500,00000 | 498497 | - 498626 | (574 D P "rl oo 4987431 ] 30807 | 30897 | 3,493 06/30/2024
912828-Y9-5 | UNITED STATES TREASUR | |05/28/2020| CHASE SECURITIESINC |~~~ | 1,085,076 |~ 1,000,00000 | 997,893 | 998010| mey o AL I I 998127 | 86949 | 86949 | 15505 | 07/31/2026
912828-YF-1 |UNITED STATES TREASUR | |03/05/2020| Morgan Stanley | 306,703 |~ 30000000 | 209192 299261 ar ar 2093094 7394\ 7394 2139 09/15/2022
91282C-AL-5 |UNITED STATES TREASUR | - | 11/02/2020| Societe Generale | | 1476091~ 1,50000000 | 1483655 | XN I P LR I 1483788 | 1 (g (e8| 525 | 09/30/2027
690353-29-1 |US INTERNATIONAL DEVEL | |09/20/2020 | Paydown | | 166,345 | 166,34500 | 166,345 | 166345 N I P I 1663451 || 2,205 | 03/20/2024
98913L-AAT |ZARAPL1A2-RMBS | |11/2002020|Paydown | | 135971 | 135070541 134951 | 1349581 BREUEE I UK I I (R4 I I I A 2,312 | 08/20/2026
0599999 Subtotal - Bonds - U.S. Governments XXX 17,679,516 16,625,709.90 16,671,682 14,271,373 (88,965) (88,965) 16,569,335 1,110,180 [ 1,110,180 264,385 XXX
80413T-AA7 | SAUDI ARABIA, KINGDOM |G |06/30/2020 Various | i) 87500000 a7t | %737 3| ||| sTap0) b TATs | TATS| 6,086 | 102612021
1099999 Subtotal - Bonds - All Other Governments XXX 381,195 375,000.00 371,276 373,647 373 373 374,020 7,175 7,175 6,086 XXX
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725208-7v-8 |PITTSBURGHPA 03/01/2020 | Maturity @ 10000~~~ | | 1,000,000 |~ 1,000,000.00 |~ 1,118490 | 1007176 | BRCATL)| R B ey 1000000 | )] 33,000 | 03/01/2020
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States XXX 1,000,000 1,000,000.00 1,118,490 1,007,176 (7,176) (7,176) 1,000,000 33,000 XXX
04780E-AB-3 | ATLANTA GA DOWNTOWN | |02/03/2020| Call @ 10000 ~ | 150,000 |~ 150,00000 | 165687 | 154300 )] N I ] I 15403410 (4.034)| (4034) 5156 | 02/01/2021
25483V-PR-9 | DISTRICT COLUMBIAREV | |06/01/2020| Maturity @ 10000~~~ | 625000 | 62500000 635469 | 626670 | ROECIL)] O (e 6250001 ) 8,825 | 06/01/2020
31326M-EY-5 | FH 2B6451-RMBS 12/01/2020| Paydown || 132580 | - 132580341 135802 | 136205 3625 @829 182580 2,843 | 08/01/2047
31292H-BB-9 |FHC00934-RMBS 12/01/2020 Paydown - f | 88| a81.94 | 881 aerl N D B oo s | 20| 03/01/2030
31335H-3N-1 |FH C90805 - RMBS 12/01/2020 Paydown -~ f 8606 | 860632 88521 8685 | ()] I (2] I I 8606 | ol 258 | 03/01/2024
31294M-AC-5 | FHE02703-RMBS 12/01/2020| Paydown o f 25633 | 25632491 . 260811 258821 250 @0 o 25832 | 550 | 07/01/2025
3128MJ-v2-3 |FHG08632-RMBS 12/01/2020) Paydown - f | 176791 | 17679089 | 185299 | 184743 | T9s2) 952 | ety 3,797 | 03/01/2045
31335A-QK-7 | FH G60458 -RMBS 12/04/2020 Paydown o f 132466 | 13246628 | 139,350 138972} ] ®806)f ] ®500)( 1824661 b 2,915 | 01/01/2044
31335B-M7-8 |FH G61282-RMBS ~ 12/01/2020 Paydown —~f 1802683 | 1,802682.64 | 1,764,004 | 1764736 | srod6 ) | srede | | 1802683 | | ] 35,328 | 01/01/2048
313358-2A-3 |FHG61669-RMBS 12/01/2020) Paydown - f 264745 | 26474476 260774 | - 260805 | sgdof 3940 1 247450 5,077 | 01/01/2047
31307T-L9-0 |FH J36652-RMBS 12/01/2020| Paydown | | 304,806 | 30480587 | 305377 3053481 i I B G40 3048061 b 4,782 | 03/01/2032
31307U-VF-2 |FHJ37814 -RMBS 12/01/2020 Paydown 1 78852 78852141 80398 | 801391 . (1.288) (1.288) | 788521 1,456 | 10/01/2032
3132M9-T5-3 |FH Q28972 -RMBS 12/04/2020 Paydown o f 270125 | 27012516 287937 | 2871131 (egsni | (189871 | 201251 6,141 | 10/01/2044
3132WN-UV-2| FH Q48695 -RMBS ~ 12/01/2020| Paydown || 221128 221128211 228038 | 2278461 @818) o ®818) | 210281 5,042 | 06/01/2047
3132XT-AE-8 |FH Q50904 -RMBS 12/01/2020 Paydown - f | 2899911 28999114 202251 2922000 @209 2209 2899911 L 7,218 | 09/01/2047
3133KG-LG-1 |FHRA1227 -RMBS 12/04/2020 Paydown o f 472658 | 47285759 483440 | 483160 | (10502)1 - (10502)1 - 72858 | L 9,060 | 08/01/2049
3132DV-KV-6 | FH SD7508 -RMBS 12/01/2020| Paydown - f | 5874911 58749063 | 616865 | 616213 (8722)) L (8722) | S8rA9ty ] 13,335 | 10/01/2049
3132A8-6Y-0 |FHZS8087-RMBS 12/01/2020 Paydown b 1609,055 |~ 1,609054.56 | 1631179 ~ 1,630745) @uesoy 1690y - 1609085 | b 24,626 | 04/01/2033
31403D-XF-1 |FN 745978 -RMBS 12/01/2020| Paydown o f 34386 | 3438640 | 34583 | 3471931 qaony o @nl oo ds386) |l 3811 10/01/2036
31407X-XZ-9 |FN844096-RMBS 12/01/2020 Paydown - f | 98| %800 | o4y CC8 D )| T I ()] I P %8| | .| .| ... 32| 110012035
S1M7G-F2.7 |FNAB9184-RMBS 12/01/2020 Paydown L 728431 7284328 7age4 | 7453 (e (1893 728431 1,455 | 04/01/2043
3138E0-KJ-7 |FNAJT496-RMBS 12/01/2020| Paydown || msMo 11318621 16795\ 151764 @0s8) 088) WO 1,952 | 12/01/2026
3138LJ-VF-4 | FNANGO13 - CMBSRMBS | |12/01/2020{Paydown | | 154540 1545350 | 155361 15484\ L T B BOf 1AM 194 1 03/01/2022
3138LJ-3P-3 |FNANG205- CMBSRMBS | |10/26/2020) Paydown —~~~ ~ f | Tie62r | o T7662671\ 780995 | 779307 | 1 @esof @880 meer ) ] 76,763 | 08/01/2024
3138LJ-4T-4 |FNANG233 - CMBSRMBS | |12/01/2020|Paydown | . | . 644 | 647393 | 66141 6569 | NG R B (S5)] N B 6Aral 109 | 12/01/2024
3138LK-TE-7 |FNANGB4S - CMBSRMBS | |12/01/2020| Paydown | | 4293 | 420271 4393 0 4383) ISl N e 42031 b 83 070172023
3138WB-UK-9 | FNAS2385-RMBS ~ 12/01/2020| Paydown | | 222359 | 22238852 | 234936 | 23407 (s (18190 2223591 ol 6,192 | 05/01/2044
3138WD-BZ-3 | FNAS3655-RMBS 12/01/2020 Paydown - f | 253778 | 253771822\ 215389 | 274699 (0920 o (0920 23181 6,198 | 10/01/2044
S138WE-KK-4 |FNAS4797 -RMBS 12/04/2020 Paydown o f 317,037 317,03684 | 328629 | 327940 | (109031 (10903)F | strost) ol 7,019 | 04/01/2045
3138WG-DN- |FNAS6408 -RMBS ~ 12/01/2020| Paydown || 173437 173437151 183464 | 1827124 ©28) o ©28) wAT 3,821 1 01/01/2046
3138WG-FT-6 |FNASG477-RMBS 12/01/2020 Paydown L 83107 8310735 83620 | 83616 )| N I GO CEALTA I (R I 1,779 | 01/01/2046
3138WG-G6-5| FN AS6520 -RMBS -~ 12/04/2020 Paydown o f 214336 | 214335851 225639 | 224893\ (1088 (105671 | 24836 ] 4,670 | 01/01/2048
3138WL-CM-3| FN AS9975-RMBS ~ -~ 12/01/2020| Paydown 1 61663 | 6166320 | 64505 | 642421 @519y o @519 61663 | 1,438 | 07/01/2047
3138Y4-6V-6 |FNAX3583-RMBS 12/01/2020) Paydown - f 215603 | - 21560322 224968 | - 224169 | @seo)l ] @s6o)l 256031 4,816 | 07/01/2042
3140FE-5K-6 |FNBD7149-RMBS 12/01/2020| Paydown | 2241598 | 2241597.70 | 2,260,382 | 2260181 (18583)1 L (18583)1 . 224898 | L 49,918 | 04/01/2047
3140FX-DM-1 |FNBF0107-RMBS 12/01/2020 Paydown - f | 158757 | 158757201 170983 | - 4709741 (221m) (221 o 188757 3,591 | 06/01/2056
3140FX-D7-4 |FNBF0125-RMBS 12/01/2020 Paydown L 517941 51794441 S4756 | Srary @93 @93 CINLCH I R (R R 1,176 | 07/01/2056
3140FX-EE-8 |FN BF0132 - RMBS 12/01/2020 | Paydown 43,709 43,708.90 46,188 46,180 (2,471) (2,471) 43,709 977 | 07/01/2056
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3140FXE4-0 (FNBFO154 -RMBS 12001/2020| Paydown || 108490 | 10849039 12745 | 2489 | | @8 | (G998 | Mosa%0 | ) ~ 229 1100112046
3140FX-FN-7 | FN BFO172 - RMBS 12/01/2020 Paydown L 353041 3530389 364351 eA12) ()] (1108 33040 b 806 | 01/01/2041
3140FX-GG-1 | FN BFO198 - RMBS 12/01/2020| Paydown | | 158,865 | 15886479 | 163598 | 1635241 (4660) (4860) | 158865 || 3,752 | 11/01/2040
3140FX-GK-2 | FN BF0201 - RMBS 12/01/2020 Paydown - f | 120172 - 12917237 131267\ - 1312641 o9 oo - f 1200720 2,980 | 08/01/2051
S140FX-GL-0 |FNBF0202-RMBS =~ 12/04/2020 Paydown L 949241 9492382 98,880 | 98936 ] @or @1 949241 b 2,460 | 01/01/2051
3140GT-V3-1 | FN BH5133 - RMBS | 12/01/2020| Paydown - f | 15966 | 11596630 | 118426 | 119268 | (3302) (33020 15986 | || 2,297 | 09/01/2047
3140GU-KS-5 | FN BH5704 - RMBS 12/01/2020 Paydown L 85,740 | 8573985 87,3041 gror) asenf asenf oL 85,7401 b 1,656 | 10/01/2032
3140H1-VX5 | FN BJ0B29 - RMBS 12/01/2020| Paydown || 788226 | 78822616 812105 |  810521| (22204 (2294 - 7882261 o\ ] 19.251 | 03/01/2048
3140HE-AJ-1 | FN BKOS08 - RMBS 12/01/2020 Paydown - f | 19720 | 119720412 - 123518 | 1231924 G472 @Bar2)f 1e7200 2,707 | 07/01/2048
3140HN-ZD-9 | FN BK7939 - RMBS 12/04/2020 Paydown o f 132,360 | 13235953 | 135974 1354331 (EAE)] SAE)] I B 1823601 b 3,403 | 11/01/2048
3140HP-89-9. | FN BK9543 - RMBS 12/01/2020| Paydown | | 8507 | 8,506.81| 88781 88351 | (€22 I (£22)] S 8507 ol 195 | 11/01/2048
3140HS-JK8 | FN BL1165 - CMBS/RMBS 12/01/2020 Paydown o f 3582| 358180 | 35831 35820 ol 35821 ol _.. . T1| 0100172026
3140HS-JL-6 |FNBL1166-CMBSIRMBS | [12001/2020|Paydown | | 32241 322362 32251 32244 3224 Ll 64| 010112026
3140J5-FG-9 | FN BM1066 - RMBS 12/01/2020 Paydown 1 52461 5246066 | 54920 | 548781 amn o Mnf - 524610 1,183 | 02/01/2047
3140J7-VZ'5 | FNBM3331 - RMBS 12/01/2020 Paydown - f 2509919 | - 250991879 | - 2522719 2522603 | (12684 (12884 250990191 L] 54,356 | 08/01/2047
3140J8-MN-0 | FN BM3964 - RMBS 12/01/2020| Paydown | | Ar774\ 24777361\ 219917 219892 @ue) o @1e) anmmay 4,625 | 07/01/2046
3140J9-ME-8 | FN BM4856 - RMBS 12/01/2020| Paydown —f 2776560 | 2776560.24 | 2864851  2864508) | @roant | @94nr 2776560 | b 65,575 | 04/01/2047
314049-T9-2 |FN BMS075 - RMBS 12/01/2020 Paydown b 1093161 = 1,093,161.43 | 1078217 1078386 ) ] wre wire oo LS LLY [ N (R B 20,571 | 08/01/2046
3140JA-CQ-9 | FN BM5478 - RMBS 12/01/2020| Paydown || 775489 | T75489.39 | 8122041 - 810846 | @5357)1 @387 TISA89 | ] 20,059 | 01/01/2049
3140JAEU-8 | FN BM5546 - RMBS 12/01/2020 Paydown - f | 161961 | 161961321 163,986 | 163961 | (000 (2000)f o f LIS IR I I R 3,332 | 05/01/2044
3140JA-GD-4 | FN BM5595 - RMBS 12/04/2020 Paydown L 94859 | 94859.32 95897 | 958841 | (S )] I (102%) 948591 L 2,006 | 08/01/2045
3140QA-NJ-5 | FN CA3092 - RMBS 12/01/2020| Paydown ~~~f 1007450 |~ 1,007,450.26 | 1,052,156 | ~ 1,045820 | (38370) (8370 | 1007450\ )] 24,810 | 0201/2049
3140QB-3Q-9 | FN CA4406 - RMBS 12/01/2020) Paydown - f 9124151 91241463 | 930743 | 930467 | (18052)1 (18052)f | olzms) ] 19,086 | 10/01/2049
3140X4-H6-6 | FN FM1152 - RMBS 12/01/2020| Paydown || 635508 | 635507.89| 6438491  643861| 8383)) 8353 | 6355081 o f o 9,342 | 07/01/2033
3140X7-5M-7 | FN FM4451 - RMBS 12/01/2020 Paydown L 1487z 14871.83 | 158061 | 4 ] I 58 I S R 45 | 09/01/2050
3140XB-EE-3 | FN FM4632 - RMBS 12/01/2020 Paydown o f 83531 8353321 COALH R D @63 ] I 8353 | 14| 1001/2050
31418A-X5-2 | FN MA1599 - RMBS 12/01/2020| Paydown | | 19692 | 119.69165| 124573\ - 1242991 @gon) o @eon)| 198921 2,119 | 09/101/2043
31418C-NT-7 | FN MA3101 - RMBS 12/01/2020 Paydown L 50020 50019621 53287 | 52940 @920 @onf 500200 1,313 | 08/01/2047
31418C-QC-1 |FN MA3150 - RMBS 12/04/2020 Paydown L 463841 46384091 494811 02 @esg ()] I 83841 ] 1,272 | 10/01/2047
31418D-UG-5 | FN MA4182 - RMBS 12/01/2020 Paydown 1 20986 | 20986141 0975 ©89) CLE)] I 20986 | | ... 80} 11/01/2050
3136A0-YR-2 | FNR 2011-87 JA- CMOIRMB | |12/01/2020|Paydown | | 324803 | 32480298 | 325666 | 325319\ (G105 RG] A 3248031 5,481 | 06/25/2040
302970-AG-3 | FRESB 2019-SBS9 ATF -CM | 12/01/2020(Paydown | | . . 181971 1819720 | e2rr| 162681 ()] LU0 U B LA L70 I T N 368 | 01/25/2029
302970-AH-1 | FRESB 2019-SB59 ATH-CM|  [12/01/2020|Paydown | | 49911 499144\ 50161 50051 aar. oo aar 49911 101 | 11125/2038
302970-AF-5 | FRESB 2019-SB59 A7H-CM|  |12/01/2020|Paydown | | 33061 330646 | 33224 335 ()] N I (G P 3306\ | |83 1112502038
57419R-PL-3 | MARYLAND ST CMNTY DEV| |08/31/2020|Call @ 10000 | | . 25000 | 2500000 | . 48131 24829 | 20 20 4831 169 e 215 | 09/01/2040
64469D-B9-1 |NEW HAMPSHIRE STHSG | [09/01/2020(Call @ 10000 | . . | . . 30000 3000000 30000 | 30000 b 300000 N 585 | 07/01/2040
655162-FH-3 |NOBLESVILLEIND MULTIS | |07/15/2020|Call @ 10000 |~ | . 125000~ 12500000\ 187,710 130042 (C:0] I (C:20] I B 1294540 1 (4254) | (4454) 4967 | 011512022
35563P-GG-8 | SCRT 2018-3 MA - CMORM | - |12/01/2020 Paydown | | . . 15508 1550840 | 154241 154300 | [ U B [£2 B B 155081 326 | 08/27/2057
83756C-SA4 | SOUTH DAKOTAHSGDEV | [0812/2020|Call @ 100.00 | | . | 20000 20,0000 | . 20000 200000 20000 180 | 11/01/2037
798170-AC-0 | SUCCESSORAGENCY TO | [08/01/2020(Maturity @ 100.00 | | 550,000 |~ 550,000.00 | 850,000 | 850,000 | oo p oo ) 5500001 b ] 12,425 | 08/01/2020
91754RYH-4 |USBR2015-1A-ABS 12128/2020| Paydown L 39304 39304111 39218 | 30203\ | oy oy 393041 298 | 02125/2043
91754R-YG6 |UTSHGR 2014-1NTS - ABS |  |12/28/2020| Paydown | [ a5 agadra) ars) anredl oo ey L O N I I 326 | 12126/2038
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3199999 Subtotal - Bonds - U. S. Special Rev. and Special Assessment and all Non-Guar. XXX 25,701,438 25,701,437.37 26,202,848 26,096,659 (442,399) (442,399) 25,709,756 (8,319) (8,319) 605,967 XXX
00507U-AR-2 |ACTAVIS FUNDING SCS |G |05/14/2020  Northern Trust | 0B 25000000 256775 | 252799\ o) aoo) 282309 L 7889\ 7589|5726 | 031512022
008686-AA-5 | ADNA 01 A1 - CMBS C|01/02/2020| Paydown | 4285 428493 | 4649\ 0 42851 AN PR AU D I 42850 R P 168 | 01/02/2020
00130H-BW-4 | AES CORP 121020201 Call @ 10275 f | 647,325 | 63000000 652050 | 648508 | CREL)| @938 643570 | 3,755 (3755 | 39944 | 041512025
03066G-AD-1 | AMICAR 2019-1A3-ABS | |12118/2020|Paydown | | 98121 7987223 79862 79866 LN P LN I B 198720 | 2315 1172012023
00206R-DB-5 |AT&TINC | |07/23/2020|Call @ 100.00 | | 7457041~ 707,00000 | 708425  708026| @an oo ea 0079y (779) _ (779)] 61,689 | 03/15/2022
08051G-FN-4. | BANK OF AMERICACORP | 04121/2020| Maturity @ 10000 | . | .. 1,000,000 | - 1,000,000.00 | 987,540 | 997,765 | 22851 22850 1000000 ) | 11,250 | 04/21/2020
075887-BT-5 |BECTONDICKINSONAND | |12/18/2020)Call @ 10000 | [ IS 7300000 sy B2 (L] I I (5] I ez (2] (162) . 2525 06/06/2022
05568Y-AA-6 | BNSF 2007-1 PTC - ABS 10/01/2020 Paydown o f 102398 | 10239771 - M2773 | 1128541 (10286)) (10256)1 | 1023981 | | 3,080 | 04/01/2024
142339-AE-0 | CARLISLE CO INC 03/30/2020{ Call @ 100.00 | | 645907 | 62500000 | 681824 635837 | (CYED) I EYED] I B 6321071 ] (7.,107) (7.007)[ 30,161 | 121152020
14314W-AD-3 | CARNIX 2017-3 A3 - ABS 121152020\ Paydown | 293226 | 29322585\ 293169 | 293210 151 ASE 232261 | | 3017 | 041572022
125136:8C2 (COWLLC | ]09/092020|Call @ 10000 | | 664,000 | 64000000 | 644192)  643718| (398) S)] I B 6433204 | (3,320) (3320)( 86,711 09/01/2025
210518-CT-1 | CONSUMERS ENERGY CO |  |09/24/2020| Call @ 10000~~~ f | 203830 | 28200000 | - 286,588 | 284126 | (G (2] I 2834091 (1,409) (1409)( 18,728 | 051152022
228023-AB-3 | CROWLEY CONROLLC | |08/17/2020| Redemption @ 100.00 | | = 104321 1013163 101321 10432 RV AU I I 04320 b 289 | 08/15/2043
126410-LM-9 | CSX TRANSPORTATION IN | 107/15/2020{Paydown | | 33808 | 3380768 | 3845 | sTat0 ) 3803) @Beo3)f 338081 0 2,113 | 01115/2023
233851-BV-5 | DAIMLER FINANCE NORTH | | 05/18/2020| Maturity @ 10000~~~ =~ | 180,000 |~ 180,00000 | 181,676 1802341 | @aF @aF 180,000 b 2,205 | 05/18/2020
23307D-AW-3 | DBGS 2018-C1 A1 - CMBS 12/01/2020 Paydown - f | 164531 | 16453096 | 164530 | 164477 | A N4 I B 14531 _ | 4350 | 101712051
26441Y-AW-7 | DUKE REALTY PARTNERS | |06/29/2020|Northem Trust | | . 181,050 | 17000000 | 177,891 174044 ] U] U] A 13284t 7,766 7766 | 4648 10/15/2022
26818L-AB-6 |DY9 LEASING LLC 121192020\ Paydown | | 159058 |~ 159,058.02| 156976 | 157303 | TEH eS| 159088 | 2,164 | 03/19/2027
290015-AA-4 |ELMW11A-CDO 10/21/2020| Paydown o f 1,240,000 | = 1,240,000.00 | 1,240,000 | 1,240,000 | o R U AU R 240000 ) .| .. 33261 | 0412212030
29336U-AF-4 |ENLINK MIDSTREAM PART | | 06/17/2020| Wachovia Bank ~~~~~~\ ~| 540600 | 68000000 | 662864 | 639078 | . 25,500 96 24361 | 665514 | | (124914)  (124914) 30598 | 071512026
28108Q-AA-2 | ESLFT 2012-1 A - ABS 12/28/2020| Paydown o f 67,101 67101411 673111 67232\ B (1)) 67100 680 | 09/25/2030
35104V-AB-8 |FCRT2016-1A2-ABS | |04/15/2020Paydown | | 44285 | 44284621 setLH I 44239 | I 2 I B 44285 | | N 220 | 10/15/2021
345397-XZ-1 | FORD MOTOR CREDIT CO | |07/08/2020 CHASE SECURITIESINC =~~~ | 286,563 | 30000000 281922 | 2860451 1 L I N I 288606 ] (2043) | (2043) 6,347 | 05/04/2023
34528Q-FK-5 |FORDF 2017-1A2-ABS | |05/15/2020|Paydown | | 1,280,000 | - 1,290,000.00 |~ 1,291450 | 1290238 | V)| @8 1290000 o 9,422 | 05/15/2022
34531D-AE-8 | FORDL 17B Ad - ABS 03116/2020{Paydown | 9235491 92354910 - 920980 | 923427\ 122y 22 9235491 2,627 | 02/15/2021
369550-BA5 | GENERAL DYNAMICS COR | 105/11/2020 (Maturity @ 100.00 | | 1,850,000 | = 1,550,000.00 | 1,546,063 | 1549283 | neyoooo AT U 1850000 ) | 22281 | 0571172020
38141G-VP-6 | GOLDMAN SACHS GROUP 1| |08/15/2020(Call @ 100.00 | . . .. | .. 200,000 |~ 20000000 | 199,562} 1999421 St S 1999931 | (A 7| . 5042 09152020
38141G-VX-9 | GOLDMAN SACHS GROUP | [10/29/2020| GOLDMAN | | 1,041,745 1,000,00000 | -~ 1,000,000 | - 1,000,000 U P AU P P 1000000 f b a745 | 41745 | 30424 | 1012812027
38141G-WD-2 | GOLDMAN SACHS GROUP || |10/29/2020| TORONTO DOMINION SECURTI| | 1,003,822 |~ 1,000,000.00 | 1,011,520 | 1004256 | @rn @nn | 1001548 | 2,214 L2274 | 24033 | 0412612022
43814U-AG4 | HAROT 2018-2 A3 - ABS 12/18/2020 Paydown - f | 170,368 |~ 170,368.05| 170364 | 170122} Ll 246 170368 S| 3191 051812022
42328B-AA-0 |HELIOSLEASING ILLC | |06/29/2020|Various | | 5448741 53437640\ 533324 | 8835791 L 7CH I (VL I 5337541 ] 1120 11120 6,078 | 05/29/2024
42328B-AC-6 |HELIOS LEASING I LLC 12128/2020| Paydown 1 59942 59941821 58558 | 58985 | ot LI I B 599421 R 586 | 09/28/2024
42824C-AG4 | HEWLETT PACKARD ENTE | |08/17/2020|Various | . | . 501235~ 500,00000 |~~~ 805330 | 501,892 | ()] 5] I B 501791 | (79| (79| 16335 | 10/1512020
44107T-AX-4 |HOSTHOTELS & RESORTS | [05/08/2020(Various | | . 184240 |~ 188,00000| 187201\ 187510 A I I B 1875490 | (3309) . (3309) . 3582 | 04/01/2024
44328M-AK-0. | HSBC BANK PLC C|06/29/2020| Merrill Lynch - f | 173959 | -~ 17000000 | 182454\ 174206 | (1.980) (1980 o f 172226 | 1733 T3 | 7649 | 01192021
45167R-AE-4 | IDEX CORP 05/27/2020(Call @ 100.00 || 618625 60500000 | 617584 609213\ @3 @3 606816 | (1,816) (1816) 25876 | 1211512020
459200-HA-2 | INTERNATIONAL BUSINES | [03/06/2020(Call @ 10000 | . . . | ... 2053011 20000000 | 204864 | 201772 ()] I )] I P 2016031 | (1,603) (1603) . 7,314 | 111012021
46643T-AZ-5 | JPMBB 14C26 A2 - CMBS 0117/2020{ Paydown | 61198 61198341 630341 61,198 N P AV O 61198\ | 542 | 01/17/2048
46634S-AD-7 | JPMCC 2012-C6 ASB - CMB | [1201/2020|Paydown | | 260,398 | 260,397.85) 262616 | 2614941 L (0] I (109 2603981 )] 4,764 | 05172045
46625H-HS-2 | JPMORGAN CHASE & CO | |07/22/2020| Maturity @ 10000 | | 1,050,000 | - 1,050,000.00 | 1,089,264 | ~ 1,089417| o4 oMnDf 1050000 )] 46,200 | 07/22/2020
53944V-AK-5 | LLOYDS BANK PLC C | 08/17/2020| Maturity @ 100.00 350,000 350,000.00 356,468 351,430 (1,430) (1,430 350,000 9,450 | 08/17/2020
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56585A-AL-6 | MARATHON PETROLEUM G| |11/15/2020|Call @ 10000 | 170000 | 47000000 ( 176006 | 171565\ C(Se9) o ses) ] 70000 (| 5208 | 1211512020
585055-BS-4 |MEDTRONICINC 10/29/2020) Call @ 10000~~~ f | 146,565 | 130,00000 | 1821981 1319150 @y @83)f ez (1832))  (1832)f 9,001 03/152025
61205P-AK-5 |MHESA2012A2-ABS | |12/21/2020|Paydown | | 60018 | 60018311 soM24 60267 @9y @or 60018 | 645 | 05/20/2030
609207-AQ-8 | MONDELEZ INTERNATIONA| | 12/04/2020Call @ 10000 | | 86,140 80,00000 | 19794\ 79863 UL D . I B 798991 oy LY 9,258 | 05/07/2023
61762X-AS6 | MSBAM 2013-C12ASB-CM | | 12/04/2020\Paydown | f 87,700 | 87,699.98 | 92521 | o107y @A @aon| 87,700 1 b 1,822 | 1017/2046
62886H-AP-6 | NCL CORPORATIONLTD | |05/29/2020| DONALDSON LUFKIN & JENRE |~~~ | 192,150 |~ 305,00000 | 305000 | 305000 B O (P I 305000 | | (112850)  (112850)| 5,098 | 12/15/2024
64952W-CP-6 |NEW YORK LIFE GLOBAL F | - 04/09/2020| Maturity @ 10000~~~ | 145000 | 14500000 | 144912 1449921 K. T I 8 I I 145000 b 1,450 | 04/09/2020
674599-CE-3 | OCCIDENTAL PETROLEUM | |04/13/2020 Montgomery -~~~ | | = 81,000 |~ 100,00000| = %318 | 97283 | 280 280 | o752t | (16521)1 ~ (16,521) 1,800 | 02/15/2023
674599-CP-8 | OCCIDENTAL PETROLEUM | | 04/14/2020| Montgomery | 165675 | 19500000 194791 1948204 LN N 200 1948400 (29.165)]  (29.165)| 3,621 | 08/15/2022
674599-C2-6 | OCCIDENTAL PETROLEUM | - |04/13/2020| Barclays Bank ~ ~~~~~~~{ ~~ | 187,504 |~ 200,00000 | 217106 | - 204680 | aenf L] I 2084931 | (15.989)  (15989)1 5658 | 03/15/2021
709604-AB-8 | PENTA AIRCRAFTLEASING|  |06/29/2020 | Various | =~ | 486,686 | 46813648 | 473352 472016 oo (G0 I P AT14094 L 18277 182771 7,182 ] 11/25/2025
719160-AA-1 |PHOENIX2012LLC 10/03/2020) Paydown - f | 134632 | 13483245] 120480 | 130453 | Aarel armel 1846321 1,354 | 07/03/2024
742741-AA-9 | PROCTER & GAMBLE PRO | |07/01/2020| Paydown  ~~~f | 284750 | 284750001 303694 | 299060 (3100 (143100 247500 ] 20,149 | 01/01/2021
74340X-AW-1 |PROLOGISLP 09/08/2020( Call @ 100.00 | | 55567 | 50,00000 | 51525 | s108t L] T @9 508721 | @2 (872) 7,828 08/15/2023
759470-AV-9 | RELIANCE INDUSTRIES LT | C|06/20/2020| Various  ~~~~~{ ~| 945167 | 92368421\ 903,784 | 904695 | 284 28470 073421 ] 37824 378241 15989 | 01/15/2026
77578)-AA6 |ROLLS-ROYCEPLC C|[10714/2020| Maturity @ 100.00 | | 200,000 | - 200,000.00 | 200,320 | - 2000741 OGN o 2000001 b 4,750 | 1014/2020
797224-AA-0 | SAN CLEMENTE LEASINGL|  |06/29/2020| Various | | 493503 | 48718020 | 498639 | 493631) o) @o92)f - f 408391 | 2864 | 28641 9,280 | 08/27/2021
806854-AB-1 | SCHLUMBERGER INVESTM | C | 06/26/2020| Northern Trust - -~~~ | | 513031 5000000 | 516101 506221 Nl I @ar oAy 886 | 86| 1293 09/14/2021
82481L-AB-5 | SHIRE ACQUISITIONS INVE | C |08/03/2020| Call @ 102.18 | =~ | 261,578 | 25600000 | 254310 285287 2490 290 | 25506 | 60721  6072) 4895 09/23/2021
828807-CU-9 | SIMON PROPERTY GROUP | - |07/22/2020| Call @ 10000 | [ 80,000 80,00000 | 81062 80,150 | (sof (sof 80000 o f 1,783 | 09/01/2020
78447Y-AC-6 |SLMA2013-3A3-ABS | |06/30/2020|Various o f | 386,687 | 41006044\ 409,388 | 409454 | o f @00 @200 4000341 | (22347) - (22347)1 3,336 | 04/26/2027
78448B-AC-5 |SLMA2013-5A3-ABS | |06/30/2020|Various o f | 357856 | 37939467 380432 - 380M42) @@9f (30 I B 3199241 (22.068)|  (22.068)| 3,278 | 10/25/2027
85208N-AA-8 | SPRNTS 161A1-ABS | |12/20/2020Paydown | | 68,750 | 68,750.00 | 68,7491 68,753 | ()] I S/ I P 68,750 1,444 1 03/20/2023
902674-XF-2 | UBS AG (LONDON BRANCH | C | 05/11/2020| Call @ 10000~~~ | =~ | 200,000 | - 200,000.00 | 199,868 | 199983 | A PR B 54 I B 1999971 | 31 3] .. 1,833 06/08/2020
906581-AA1 |UNION 11 LEASINGLLC | |04/23/2020| Paydown | | . TI3TTA L TI3T7369 | 787,09 | 780557 | (CYES)] N CYCS)] A B eI 36,067 | 01/23/2024
911365-BK-9 |UNITED RENTALS (NORTH | 08/10/2020| Call @ 10000~~~ | 699,857 | 630,00000 | 651,061 | 6510121 Ateoy (0] I 6508521 | (20852) ~ (20,852) 96,588 | 12/15/2026
913017-CN-7 | UNITED TECHNOLOGIES C |  |03/04/2020| Call @ 100.00 | =~ | 192585 | 180,00000 | 181654 | 181,090 )] N @y 1810471 (1,047 (1,047)] 14,265 | 05/04/2024
92242V-AB-2 |VCKLEASESA C|06/29/2020\ Various -~~~ f | 282,067 | 270,356.80 | 274391 - 2734510 Wy @l 280341 9033 | 9033 | 4640 07/24/2026
94989W-AQ-0 | WFCM 2015-C31 A2-CMBS | | 09/17/2020) Paydown -~~~ f | 634138 | 634,13838 | 622100 | 6298211 1 oL I AS'TL SafE LT I IR I 6,530 | 11/18/2048
98162E-AC-1 |WOART 2017-AA3-ABS = | |12/15/2020|Paydown | | .. 371495 | 37149544 366,155 | 368385 | sy AR AL I STIASS | 3,709 | 09/15/2022
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 26,190,727 26,173,597.65 26,395,402 26,232,702 25,500 (54,608) (29,108) 26,203,594 (241,935) (241,935) 837,229 XXX
46431W-50-7 |ISHARES:SHORTMATBD | |10/05/2020 | Northern Trust | desreps2| | 50031801\ 20003822 | 3981 | sest) | 00318011 | (152519)  (152519) 280,198
8099999 |Bonds - SVO Identified Funds | | XXX 49,879,282 50,031,801 20,003,822 3,981 3,981 50,031,801 (152,519) (152,519) 280,198 XXX
8399997 Subtotal - Bonds - Part 4 XXX 120,832,158 69,875,745 120,791,499 87,985,379 29,481 (592,775) (563,294) 119,888,506 714,582 714,582 | 2,026,865 XXX
I [ ] I
8399998 Summary Item from Part 5 for Bonds XXX 14,486,232 13,975,000.00 14,162,808 (1,193) (1,193) 14,161,613 324,619 324,619 37,719 XXX
I [ ] I
8399999 Total - Bonds XXX 135,318,390 83,850,744.92 134,954,307 87,985,379 29,481 (593,968) (564,487) 134,050,119 1,039,201 1,039,201 | 2,064,584 XXX
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31338#-104 | Federal Home Loan Bank-B | [08/06/2020| FHLBBANK | 17.680000 | 1768000 | | 1768000 | 386900 | .l b mes000 |
9099999 Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX 1,768,000 XXX 1,768,000 356,900 1,768,000 XXX
024524-12-6 | AM BEACON:BWLCVALIN | (01/31/2020| Reliance Trust | 79288 | 26| | . 2086\ 2152 @) || @8 2088 ] 30 80
649280-83-1 | AMERICAN FUNDSNWLDR| | 01/31/2020| Reliance Trust -~~~ | =~ 148267 10405 | 9262 04810 a9f 290 9262 | (OCSH I YC < I
649280-81-5 | AMERICAN FUNDSNWLD R| | 12/18/2020| Reliance Trust | 1080 od U B L4 P P PR P I I D B 63 P LN 5N
192488-40-4 | COHEN&STEERS GLINFR| | 10/07/2020| Northern Trust -~~~ 274,364490 | 5517470 - f 5528646 | 5948222\  (M95TT)l || (SIERTL!] I 5528646 | | (11176)1 - (11,176)] 59,637
19247N-40-9 | COHEN&STEERS GLRLTY 1| | 10/07/2020| Northern Trust -~~~ 103,634.160 | 5262542 | 5728058 | 5923729 | (195670) - f o f (185670 572808 | | (465517)] - (465517)) 78,194
233203-84-3 |DFAUSSMALLCAPI = | |02/04/2020|Northern Trust 115583260 | 3962194 | 3849130 | 4048882 | (199782)| | ] a2 o 3849130\ | 113085 113065 | 36
256219-106 |DODGE & COXSTOCK | |12/22/2020| Refiance Trust | L [ [ (O O R R I8 (LN
315911-75-0 |FIDELITY 500 INDEXFUND | | 12/18/2020|Refiance Trust | 59424 786 s il I I oy oy 2y
464287-200 |ISHARES:CORE S&P 500 | |10/07/2020| CITIGROUP GLOBAL MARKETS |~ 660000 |~ 225p44 | | 1947710 2133381 (18568)) || (18568)] ... .. [0 C0 I 30873 | 30873 2,837
57629E-15-9 |MASSMUTUAL P:-CRBRS | |01/31/2020| Reliance Trust | 48169614 | - 5414260 523083 | 8317931 CL0)] I R I ] I B 5230831 | 18343 18343
57629E-30-8 | MASSMUTUAL P:INTLRS | |01/31/2020| Reliance Trust -~~~ | 16613191 204810 208692 247 ()] N I B @) o 208921 L 7891 89
S7630E-87-5 |MASSMUTUAL S:BLCHI | |12/18/2020|Reliance Trust | 20083 Atz 480 s 3p4z| 3@z
576298-73-7 |MASSMUTUAL S:BL CHR5 | |01/31/2020| Refiance Trust | 1876036 | 454001 395011 440881 @genl | @senf ool 395011 5899 5899
576295-68-7 | MASSMUTUAL S:S&PS00R | |01/31/2020| Reliance Trust -~~~ | 10,333.180 | 193231} o f 188463 | 189,924 460 (1460 | 188463 | | Arer| . Arer)
57630E-57-8 |MASSMUTUAL S:STBDI | |12/18/2020| Refiance Trust | 202670 084 | 2050 22150 186181 186181 42
57630G-49-0 |MASSMUTUAL S:TRP201 | |12/21/2020| Reliance Trust —~~~~~f ~ | S04t S04 S04t
57630G-45-8 |MASSMUTUAL STRP251 | |12/21/2020| Refiance Trust -~~~ | 2383605 | 36248 | | T899 | 37899\ | (1.881) (1851 8
57630G-41-7 |MASSMUTUAL STRP301 | |12/21/2020| Refiance Trust -~~~ | 35702241 565631 | STO6 STOe @sa @sar 8
57630G-36-7 |MASSMUTUAL S:TRP 351 | |12/21/2020| Reliance Trust | 475488 | 89991 (€4 I I I [ I I DR 055 U P 1358 1388
57630G-32-6 |MASSMUTUAL SITRP 401 | |12/21/2020|Refiance Trust -~~~ | 126509 | LT R S 20420 20421 L 23150 23150 10
57630G-27-6 |MASSMUTUAL STRP 45| | |12/21/2020| Reliance Trust -~~~ f | L O T I N D D SRR N I I 2 1N
665130-10-0 | NORTHERN FDS:MID CAP 1| |01/31/2020  Reliance Trust | 1244017 = 23898 | 283431 240470 o4 oo oo 233431 L 8551 S
665162-72-3 |NORTHERN FDSISMCAP I | |01/31/2020| Refiance Trust | 743706 | 9785 9,624 98%4 | @oF @or 96241 1 miyoo miyoo
704329-24-2 |PAYDENEMMKTBD SI - | 110/07/2020| Northern Trust -~~~ 121,858.340 |~ 1,600,000 f 1614623 1673115 (88492)f b ] I 16146231 (14623) ~ (14623) 58663
779546-100 |TROWEPRICEDIVGR | |01/31/2020|Reliance Trust | =~ 197449 | 107491 | 9491 10528 | (0741 T I B (o3 94911 | 1258 1288
779562-10-7 | TROWE PRICE NEW HZNS | |01/31/2020| Refiance Trust | 1085820 f 683201 | 598221 64465 | @edl @e) $98221 1 8498 | 8498 |
779562-20-6 | TROWEPRICENHI 12/18/2020| Reliance Trust | 24151 156731 8 I D PR D DU IS B 58 I B 155191 185190
74149P-20-0 | TROWE PRICERET:2020 | |01/31/2020| Refiance Trust | = 864033 | 192420 | 18780 | 19086 ooy @oe)l 18780 462y 4E2)
74149P-78-8 | TROWE PRICERET:2025 | |01/31/2020| Reliance Trust | 9217477 165269\ 162049 163887 assnl (a8l 1620494 1 3220 8220/
74149P-30-9 | TROWE PRICERET:2030 | |01/31/2020Reliance Trust -~~~ | 8146.173 | 212860 | 205550 | 210986 | GA36) (s5A43) 205550 73091 73094
74149P-77-0 | TROWE PRICERET:2035 | |01/31/2020| Refiance Trust | 2715926 | 219 | 50740 s1e84 ©ar ©ar 50740 | 1379 sy
74149P-40-8 | TROWE PRICERET:2040 | |01/31/2020| Reliance Trust | sasoarr| 94436 89,060 | 936051 @sae)f @s4) 89,060 | 53716 836\ |
74149P-76-2 | TROWE PRICE RET:2045 | |01/31/2020|Refiance Trust | 1564306 | 226 | 283801 2911 (1) T N B Gonf 283801 L 86| 86,
922908-83-5 | VANGUARD MD-CP | INST | | 12/18/2020|Refiance Trust | 22094 1260 L N (R (R I A oy L By 1
922908-87-6 | VANGUARD S-CIDINST | |12/18/2020| Reliance Trust -~~~ | 08481 (G P B 661 66 B Bl 1
969251-719 |WMBLAIRINTLLDRS | | |12/21/2020|Refiance Trust | 35041 S I 2 R R R D I 63\ . | .. 29 29




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's -Than- Change Foreign Carrying Gain Gain Gain Dividends Stated
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.C.V. Change in Disposal on on on During Maturity
ification Description n| Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJAC.V. Date Disposal Disposal Disposal Year Date
9499999 Common Stocks - Mutual Funds XXX 18,217,342 XXX 18,463,576 19,284,364 (929,209) (929,209) 18,463,576 (246,240) (246,240) 199,449 XXX
9799997 Subtotal - Common Stocks - Part 4 XXX 19,985,342 XXX 20,231,576 19,641,264 (929,209) (929,209) 20,231,576 (246,240) (246,240) 199,449 XXX
9799998 Summary Item from Part 5 for Common Stocks XXX 7,256,341 XXX 7,467,649 7,467,649 (211,306) (211,306) 74,518 XXX
9799999 Total - Common Stocks XXX 27,241,683 XXX 27,699,225 19,641,264 (929,209) (929,209) 27,699,225 (457,546) (457,546) 273,967 XXX
9899999 Total - Preferred and Common Stocks XXX 27,241,683 XXX 27,699,225 19,641,264 (929,209) (929,209) 27,699,225 (457,546) (457,546) 273,967 XXX
9999999 Totals 162,560,073 XXX 162,653,532 | 107,626,643 (899,728) (593,968) (1,493,696) 161,749,344 581,655 581,655 | 2,338,551 XXX
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total Exchange | Realized Total and Paid for
e or Carrying Unrealized Year's -Than- Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | BJJA.C.V. | Changein on on on During and
ification Description n | Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14)| BJ/A.C.V. | Disposal Disposal Disposal Year Dividends
912828-YY-0 |UNITED STATES TREASURY 0110212020 | Wachovia Bank 05126/2020 |Various | 1000000000 | 1003869 | 1084475 | 1003603 e @l | 60872 | 0872|8380 144
912828-75-2 | UNITED STATES TREASURY 01/29/2020 | SALOMON BROTHERS | | 05/26/2020 (Various 3250000000 | 3245308 | 3403006 | 324554 CBe 26 ] 157462 | 157462 | 11,595 .
912828794 |UNITED STATES TREASURY 04/30/2020 | DEUTSCHE BANK ALEX | 06/05/2020 |Various 4400000000 | 4619134 | 4729079 | 4,617,628 B! I (.08 o f ] 11451 | - 1114511 13,331 o1
91282C-AE-1 | UNITED STATES TREASURY | 082812020 | Barclays Bank 1000712020 | Nomura Infernational T | - 2,760,000000 | | 2721002 | 2708422 | . 2721292 1N B RO 2000 ] (12870) . (12870)| . 2522 Iy
91282C-AH-4 | UNITED STATES TREASURY 08/28/2020 | Morgan Stanley | - 10/07/2020 |Montgomery | 2000000000 | 1998832 | 1993668 | 1998849 | | e (L4 R N (EE] I A1 ] IR 1ose oo
0599999 Bonds - U.S. Governments 13,400,000.000 13,588,145 13,898,650 13,586,916 (1,228) (1,228) 311,734 311,734 34,878 8,688
49327M-22:6 |KEYBANKNA 03/05/2020 | DONALDSONLUFKIN & J| 06/29/2020 |NATIFISE | 515000000 | 514758 | 523089 | 514762 AL A 8T 8267|1967
742718-FF1 | PROCTER & GAMBLE CO 03/23/2020 | SALOMON BROTHERS | | 10129/2020 |Call @ 10757 = .60,000.000 C 998051 64543 59,915 AR I LA I I 4628 48| 874
3899999 Bonds - Industrial and Miscellaneous (Unaffiliated) 575,000.000 574,663 587,582 574,697 35 35 12,885 12,885 2,841
8399998 Subtotal - Bonds 13,975,000.000 14,162,808 14,486,232 14,161,613 (1,193) (1,193) 324,619 324,619 37,719 8,688
8999998 Subtotal - Preferred Stocks XXX
024524126 |AMBEACON:BWLCVALINST | | 01/27/2020 |Reliance Trust 01/31/2020 (Reliance Trust | 2307 CE e e e a
649280-83-1 | AMERICAN FUNDSNWLD RS 01/27/2020 | Reliance Trust 01/31/2020 |Reliance Trust oo omee o 82 815 82 aey aey v
192488404 | COHENASTEERS GL INFR| 06/30/2020 | Northern Trust 10/07/2020 | Northern Trust (56,341.060 | - 1,099,989 | 1133019 1099989 o\ 33029 | 330291 11,351
19247N-40-9 | COHENSSTEERS GLRLTY| 06/30/2020 | Norther Trust 10/07/2020 | Northem Trust 32540620 | 1600110 | 1,652412 1600110\ b p 52303 | 52303 | 22,800
464287-80-4 | ISHARES:CORE S&P SM-CP 06/30/2020 | Various | 10/07/2020 | Merill Lynch 59181000 | 4708732 | 4411964 | 4708732\ Lo b (296,768)) ~ (296,768)| 40,367
57629E-159 |MASSMUTUAL P-CRBR5 01/27/2020 | Reliance Trust 01/31/2020 | Reliance Trust 1,502,370 At 88Tl L O R I R 1“5 H5
57629E-30-8 | MASSMUTUALPINTLRS 01/27/2020 | Reliance Trust 01/31/2020 |Reliance Trust 52236 87| 6751 6870 ()] B ()]
576295737 | MASSMUTUAL SBLCHRS 017272020 | Reliance Trust 01/31/2020 |Reliance Trust | 107.983) 2612 2813 28120 L |8 N
576295-68-7  MASSMUTUAL S:S&PS00 RS 01/27/2020 | Reliance Trust 01/31/2020 |Reliance Trust 502.039 9351 9388 | 931 ‘| EC A
665130-10-0 | NORTHERN FDS:MID CAP IDX 01/27/2020 | Reliance Trust 01/31/2020 |Reliance Trust 64.731 taar) o 12431 L N O (A I @ @
665162:72-3 |NORTHERN FDS:SM CAP IDX 01/27/2020 | Reliance Trust 01/31/2020 | Reliance Trust 48649 o4ty 63| o4 1 IR I I IO N IR I @ @
779546-10-0 | TROWE PRICE DIV GR 01/27/2020 | Reliance Trust 01/31/2020 |Reliance Trust 7.160 L 304 L I (PR ) I I 31 31
779562-10-7 | TROWE PRICE NEW HZNS 01/27/2020 | Reliance Trust 01/31/2020 | Reliance Trust 38.620 23911 2430 23010 L I ¥
74149P-78-8 | T ROWE PRICE RET:2025 01/27/2020 | Reliance Trust 01/31/2020 | Reliance Trust 354.972 6375 63651 63751 aor aor
74149P-30-9 | TROWE PRICE RET:2030 01/27/2020 | Reliance Trust 01/31/2020 |Reliance Trust 345.143 9038 80191 8038 @y @
74149P-77-0 | TROWEPRICERET:2035 017272020 | Reliance Trust 01/31/2020 | Reliance Trust | 499331 g2 98| 962 @ @
74149P-40-8 | T ROWE PRICE RET:2040 01/27/2020 | Reliance Trust 01/31/2020 |Reliance Trust 226414 6201 61811 L U P T ay a
74149P-76-2 | TROWE PRICE RET:2045 0172712020 | Reliance Trust 01/31/2020 |Reliance Trust 68.733 120 1283 ] 1200 oy o
9499999 Common Stocks - Mutual Funds XXX 7,467,649 7,256,341 7,467,649 (211,306) (211,306) 74,518
9899999 Subtotal - Stocks XXX 7,467,649 7,256,341 7,467,649 (211,306) (211,306) 74,518
9999999 Totals XXX 21,630,457 21,742,573 21,629,262 (1,193 (1,193) 113,313 113,313 112,237 8,688
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company Owned
by Insurer on Statement Date
11 12
Do Insurer's Assets
Description Include Intangible
Name of Subsidiary, NAIC Assets Connected with Book /
CUSIP Controlled or NAIC Valuation Holding of Total Amount of Such Adjusted Nonadmitted Number of % of
Identification Affiliated Company Foreign Company Code ID Number Method Such Company's Stock? Intangible Assets Carrying Value Amount Shares Outstanding
1999999 Totals NQN:E XXX XXX

1. Amount of insurer’s capital and surplus from the prior period’s statutory statement reduced by any admitted EDP, goodwill and net deferred
tax assets included therein: $

0

SCHEDULE D - PART 6 - SECTION 2

CUSIP
Identification

Name of
Lower-Tier
Company

3

Name of Company
Listed in Section 1
Which Controls
Lower-Tier
Company

Total Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company
Owned Indirectly by Insurer on Statement Date

5

Number
of
Shares

6

%
of
Outstanding

0399999 Total




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

113

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Current Amount Due
0 Year's Total and Accrued
r Other Foreign Dec. 31 of
e Book / Unrealized Current -Than- Exchange Current Year | Non-Admitted Amount Paid
i Name Adjusted Valuation Year's Temporary Change on Bond Due Effective Received for
g Date of Maturity Carrying Increase / | (Amortization)/ | Impairment in Par Actual Not in And Rate Rate When During Accrued
Description Code| n | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Default Accrued of of Paid Year Interest
9199999 TOTALS XXX XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
A B icsy oy €'s$s L Gy
A 2% 2
3AS BS 3C$
4AS 8% 4C%
SAS 8 5C$
6%
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative Current Hedge
of ltem(s) Strike Price, | Prior Year(s) Year Initial Total Effectiveness
Hedged, Used Exchange, Rate or Initial Cost Cost of Book/ Unrealized Foreign Adjustment Credit at Inception
for Income Schedule/ Type(s) of Counterparty or Date of Index of Undiscounte | Undiscounted Prem Adjusted Valuation Exchange Current Year's | to Carrying Quality of and at
Generation or |  Exhibit Risk(s) Central Maturity or Number of Notional Received | Premium (Rece (Received) Current Carrying Increase/ Changein | (Amortization)/ Value of Potential Reference Year-end
Description Replicated Identifier (a) Clearinghouse Trade Date Expiration Contracts Amount (Paid) Paid Paid Year Income Value Code Fair Value (Decrease) B/A.CV. Accretion Hedged Item Exposure Entity (b)
1759999999 Totals XXX XXX XXX XXX XXX XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Description Cumulative
of ltem(s) Indicate Strike Price, | Prior Year(s) | Current Year | Consideratio Total Hedge
Hedged, Used Exchange, Exercise, Rate or Initial Cost | Initial Cost of | Received Book/ Unrealized Foreign Current | Gain (Loss) | Adjustment Effectiveness
for Income | Schedule Type(s) of Counterparty or Date of Expiration, Index of Premium |  Premiums (Paid) on Adjusted Valuation Exchange Year's on to Carrying Gain (Loss) at Inception
Generation or | Exhibit Risk(s) Central Maturity or | Termination | Maturity or | Number of Notional Received (Received) | (Received) | Termination Current Carrying Increase/ Change in | (Amortizatio| Termination Value of on Termination and at
Description Replicated | Identifier (a) Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Year Income Value Code (Decrease) B/A.CV. IAccretion | Recognized | Hedged Item Deferred Termination (b)
1759999999 Totals XXX XXX XXX XXX XXX XXX XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART B - SECTION 1

Future Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17 Change in
Change in Variation
Description Variation Margin
of Item(s) Margin Gain Hedge
Hedged, Gain (Loss) Cumulative (Loss) Effectiveness
Used for Book/ Used to Variation Recognized at Inception
Income Schedule/ Type(s) of Date of Adjusted Cumulative Deferred Adjust Basis Margin for in and at Value of
Ticker Number of Notional Generation or Exhibit Risk(s) Maturity or Transaction Reporting Fair Carrying Variation Variation of Hedged All Other Current Potential Year-End One (1)
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Trade Date Price Date Price Value Value Margin Margin Item Hedges Year Exposure (b) Point
1759999999 Total XXX XXX XXX XXX XXX XXX
Broker Name Beginning Cumulative Ending
Cash Balance Cash Change Cash Balance
Total Net Cash Deposits
(a) Code Description of Hedged Risk(s)
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART B - SECTION 1

Future Contracts Open December 31 of Current Year

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Description
of ltem(s) Hedge
Hedged, Cumulative Gain (Loss) Effectiveness
Used for Indicate Exercis|  Variation Gain (Loss) Used to at Inception/
Income Schedule/ | Type(s) of Date of Expiration, Margin Recognized Adjust Basis and at Value of
Ticker Number of Notional Generation or Exhibit Risk(s) Maturity or Transaction Termination Termination Maturity or at In Current of Hedged Termination One (1)
Symbol Contracts Amount Description Replicated |dentifier (a) Expiration Exchange Trade Date Price Date Price Sale Termination Year Item Deferred (b) Point
1759999999 Total XXX XXX
(a) Code
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 4 Book/Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Contracts Contracts
With With
Credit Book/ Book/
Description of Exchange, Master Support Fair Value of Adjusted Adjusted Contracts Contracts Off-Balance
Counterparty or Agreement Annex Acceptable Carrying Carrying Exposure net With Fair With Fair Exposure Net Potential Sheet
Central Clearinghouse (YorN) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

0999999999 Gross Totals

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64
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Collateral Pledged by Reporting Entity

Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Year

1

Exchange,
Counterparty or Central
Clearinghouse

Type of Asset
Pledged

CUSIP
Identification

Description

Fair Value

Par Value

Book / Adjusted
Carrying Value

Maturity Date

Type of Margin
(I,Vorlv)

0199999999 Total Collateral Pledged by Reporting Entity

Collateral Pledged to Reporting Entity

Exchange,
Counterparty or Central
Clearinghouse

Type of Asset
Pledged

CUSIP
Identification

Description

Fair Value

Par Value

Book / Adjusted
Carrying Value

Maturity Date

Type of Margin
(L, Vorlv)

0299999999 Total Collateral Pledged to Reporting Entity




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Change | Current Year Hedging Hedge Gain
Prior Fair Ending Fair | Gains (Loss) Current Year in the Increase Instruments' (Loss)in Current
Value in Full | Valuein Full | in Full Contract| Fair Value | Current Year Increase  |Hedged Item| (Decrease) in Current Year Current Fair Current Current Current Year
Contract Contract Cash Flows Gain (Loss) Increase (Decrease) in | Attributed to | VM-21 Liability Fair Value | Current Year Value Year Year Year Total Ending
Cash Flows | Cash Flows | Attributed to in Hedged (Decrease) | VM-21 Liability |Hedged Risk| Attributed to Prior Fluctuation of | Natural Offse | Fluctuation Not | Deffered | Prescribed | Additional | Deferred Deferred
Attributed to | Attributed to | Interest Rates | Item Attributed |  in VM-21 Attributed to | Percentage | Hedged Risk | Deferred the Hedge to VM-21 Attributed to | Adjustment | Deferred Deferred | Amortization| Balance
Identifier Description Interest Rate | Interest Rates (4-3) to Hedged Risk|  Liability Interest Rates (6/5) (8*9) Balance | Instruments Liability Hedged Risk | [12-(13+14)] | Amortization| Amortization| (16+17) | (11+15+18)
Total XXX
m
R

NONE




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page
and not included on Schedule A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifer and Book /
SVo Adjusted
cusIP Adminiatrative Fair Carrying Maturity
Identification Description Code Symbol Value Value Dates
9999999 Totals NENEE XXX
General Interrogatories:
1. Total activity for the year FairValue § 0 Booked/Adjusted Carrying Value § -0
2. Average balance for the year Fair Value $ 0 Booked/Adjusted Carrying Value $ 0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

s BS s ws o 'S 'S 168
A8 88 8

3A$ B s

Aas 8% 48

SAS 8BS 58

65

E25



Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page)

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

Modifer and Book /
SVO Adjusted

CusIP Adminiatrative Fair Carrying Maturity
Identification Description Code Symbol Value Value Date

9999999 Totals XXX
General Interrogatories:

1. Total activity for the year FairValue$ 0 Book/Adjusted Carrying Value$ 0
2. Average balance for the year Fair Value § 0 Book/Adjusted Carrying Value § 0

E26




Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of
Amount of Interest
Interest Accrued
Rate Received December 31
of During of Current
Depository Code Interest Year Year Balance *

o OPENDEPOSTORES | | |
CITIZENS BANK - OPERATING PROVIDENCE,RI -~ | | . . 0020} 109262 23609644 |
CITIZENS BANK-DENTALUCDS PROVIDENCE, R | | (1,060,742)| =
CITIZENSBANK-FACETS ~ PROVIDENGE,RI -~ f f 93799)
CITIZENS BANK - CLEARCYCLE PROVIDENGE,RI | | (4.549,799)|
CITIZENSBANK-ADMIN =~ PROVIDENCE, R | | (1.653631)
CITIZENS BANK - CASHBLDGMGMT -~~~ PROVIDENGE,RI -~ f - f @912
CITIZENS BANK - CERIDIAN ~ PROVIDENGE,RI | | 20923 |
CITIZENS BANK - HEALTHEXCHANGE PROVIDENGE,RI -~ f f 124829\
CITIZENS BANK - VALUEPAY -~ PROVIDENGE, Rl | | ).
RELIANCETRUST ~ . . WARRINGTON, PA -\ | A D EERRR S|
FHLBBOSTON BOSTON.MA [ .. | . .00 2518 367 2217855 |
0199998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - open depositories XXX XXX XXX
0199999 Totals - Open Depositories XXX XXX 364,980 367 38,632,495 | XXX
R SUSPENDEDDEPOSITORIES | | | | R B
0299998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - suspended depositories XXX XXX XXX
0299999 Totals - Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX 364,980 367 38,632,495 | XXX
0499999 Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total Cash XXX XXX 364,980 367 38,632,495 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 Janvary | 86690678 [ 4 Aprl | 55912856 [ 7. duy | 228,935,854 | 10. October | 117,378,706

2. February | 111395723 | 5. May | 82528905 | 8. August | 124730698 | 11. November | 76,643,556

3. March 63,010,219 | 6. June 135,355,006 | 9. September 71,988,223 | 12. December 38,632,495

E27
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Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Maturity Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Date Carrying Value Due & Accrued During Year

665279-87-3  [NORTHERNINSTTREASPRM | | s | 0010 XXX ... 1871352 L m 3780
8599999  Exempt Money Market Mutual Funds — as Identified by SVO 18,773,526 141 3,780
00000000-0  |FEPFACETSREPURCHASEAGREEMENT ~  |RA_ | 12812020 | 0200 XXX L 14418 R PR i
S7620E-20-9 MASSMUTUAL PUSGMMRS 080172020 | oo XXX 6855 | 1
8699999  All Other Money Market Mutual Funds 21,273 272
8899999  Total Cash Equivalents 18,794,799 141 4,052
8899999  Total Cash Equivalents 18,794,799 141 4,052
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

S BS 1c8 oS 'S TS 168

2AS 88 28

AS 8BS ¢y

AAS 8BS s

5AS 8$ €8

6%



Annual Statement for the year 2020 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, etc.

1. Alabama AL
2. Naska AK.
3. Arzona AZ
4. Akansas AR
5 Calfornia CA
6. Colorado co.
7. Comnectict cT.
8. Delaware DE.
9. District of Columbia DC.
10. Florida U
. Georgia . ... ... . GA
12. Hawaii HI
13. ldaho .. ID.
14. Winois ] IL
15. Indigna IN
16. lowa A
17. Kansas KS.
18. Kentucky KY
19. Louisiana LA
20. Maine ME.
21. Manyland MD.
22. Massachusetts MA

. Michigan MI

24. Minnesota MN_
25. Mississippi MS.
26. Missouri MO,
21. Montana MT
28. Nebraska NE
29. Nevada NV
30. NewHampshire NH.
31. Newlersey ... . NJ.
32. NewMexico .. NM.
33. NewYork NY.
34. North Carolina NC
35. NorthDakota ND.
3. Ohio ... .OH,
37. Oklahoma oK.
38. Oregon OR
39. Pennsylvania PA
40. Rhodelsland RI
41. South Garolina SC.
42. SouthDakota SD.
43. Temnessee ™
44, Texas >
45. Uah T
46. Vermont VT
47. Virginia - VA
48. Washington =~ WA,
49. WestVirginia Wy,
50. Wisconsin Wl
51. Wyoming WY,
52. American Samoa = AS
53. Guam GU.
54. PuertoRico PR,
556. USVirginlslands VI
56. Northern Mariana Islands MP
5. Canada CAN
58. Aggregate Other Alienand Other ~ OT
59. Total
DETAILS OF WRITE-INS

5801 ..............................

5802 ..............................

5803 ..............................

5898. Sum of remaining write-ins for Line 58

from overflow page
5899. Totals (Lines 5801 - 5803 + 5898)

(Line 58 above)

1 2 Deposits For the Benefit
of All Policyholders All Other Special Deposits
3 4 5 6
Type Purpose Book/Adjusted Book/Adjusted
of of Carrying Fair Carrying Fair
Deposit Deposit Value Value Value Value
. X X X ............... X XX ................................................
XXX XXX
XXX XXX
XXX XXX
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